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Lampiran 2 Data Harga Penutupan Saham Bank BTN Periode 2014–2024


Data Historis BTN
Harga Penutupan Saham


	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2014
	1.162
	1.085
	1.196
	1.080
	565.82M
	6.64%

	01/11/2014
	1.090
	1.080
	1.114
	1.051
	397.32M
	0.89%

	01/10/2014
	1.080
	1.128
	1.152
	1.032
	640.77M
	(4.27%)

	01/09/2014
	1.128
	1.070
	1.138
	1.032
	925.34M
	4.93%

	01/08/2014
	1.075
	1.032
	1.172
	1.008
	1.2B
	3.25%

	01/07/2014
	1.041
	1.061
	1.186
	993
	1.58B
	3.84%

	01/06/2014
	1.003
	1.041
	1.051
	945
	532.29M
	(4.59%)

	01/05/2014
	1.051
	1.114
	1.133
	1.032
	883.10M
	(5.62%)

	01/04/2014
	1.114
	1.244
	1.470
	1.099
	1.46B
	(10.12%)

	01/03/2014
	1.239
	1.037
	1.307
	979
	1.15B
	18.99%

	01/02/2014
	1.041
	868
	1.104
	858
	1.39B
	19.99%

	01/01/2014
	868
	829
	935
	805
	225.67M
	3.46%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2015
	1.249
	1.229
	1.268
	1.205
	166.48M
	1.97%

	01/11/2015
	1.225
	1.143
	1.244
	1.946
	364.80M
	7.17%

	01/10/2015
	1.143
	964
	1.186
	959
	594.74M
	19.10%

	01/09/2015
	959
	1.017
	1.051
	935
	347.45M
	(6.57%)

	01/08/2015
	1.027
	1.113
	1.210
	902
	505.92M
	(8.97%)

	01/07/2015
	1.128
	1.152
	1.186
	1.109
	276.05M
	(1.68%)

	01/06/2015
	1.147
	1.152
	1.157
	1.032
	357.73M
	-1124%

	01/05/2015
	1.162
	1.075
	1.200
	1.041
	533.11M
	8.06%

	01/04/2015
	1.075
	1.196
	1.205
	1.041
	657.30M
	(11.16%)

	01/03/2015
	1.210
	1.032
	1.225
	1.022
	1.14B
	17.29%

	01/02/2015
	1.032
	964
	1.056
	955
	1.49B
	7.54%

	01/01/2015
	959
	1.162
	1.186
	945
	1.21B
	17.42%






	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2016
	1.678
	1.581
	1.768
	1.552
	300.43M
	5.46%

	01/11/2016
	1.591
	1.851
	1.871
	1.533
	399.88M
	(13.61)

	01/10/2016
	1.842
	1.890
	1.924
	1.832
	217.49M
	(0.52%)

	01/09/2016
	1.851
	1.948
	1.957
	1.822
	348.86M
	(4.48%)

	01/08/2016
	1.938
	1.880
	2.025
	1.769
	649.57M
	1.77%

	01/07/2016
	1.904
	1.639
	1.957
	1.630
	381.91M
	15.16%

	01/06/2016
	1.654
	1.644
	1.683
	1.504
	390.66M
	0.59%

	01/05/2016
	1.644
	1.683
	11.818
	1.533
	307.86M
	(3.13%)

	01/04/2016
	1.697
	1.678
	1.716
	1.567
	420.96M
	0.86%

	01/03/2016
	1.683
	1.620
	11.798
	1.543
	409.07M
	5.12%

	01/02/2016
	1.601
	1.321
	1.630
	1.302
	917.63M
	21.62%

	01/01/2016
	1.316
	1.253
	1.368
	1.234
	422.42M
	5.41%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2017
	3.442
	3.085
	3.481
	3.057
	467.87M
	11.56%

	01/11/2017
	3.085
	2.671
	3.124
	2.642
	999.35M
	15.95%

	01/10/2017
	2.661
	3.057
	3.057
	2.594
	601.28M
	(12.38%)

	01/09/2017
	3.037
	2.883
	3.220
	2.844
	350.57M
	4.65%

	01/08/2017
	2.902
	2.507
	2.922
	2.478
	298.38M
	15.77%

	01/07/2017
	2.507
	2.507
	2.555
	2.237
	382.78M
	0.00%

	01/06/2017
	2.507
	2.411
	2.613
	2.314
	181.67M
	4.00%

	01/05/2017
	2.411
	2.227
	2.555
	2.189
	302.26M
	8.70%

	01/04/2017
	2.218
	2.218
	2.304
	2.063
	235.09M
	1.32%

	01/03/2017
	2.189
	2.063
	2.276
	1.928
	547.15M
	6.07%

	01/02/2017
	2.063
	1.827
	2.198
	1.808
	482.32M
	12.34%

	01/01/2017
	1.837
	1.683
	1.861
	1.634
	328.46M
	9.48%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2018
	2.449
	2.652
	2.719
	2.439
	472.32M
	(4.87%)

	01/11/2018
	2.574
	2.073
	2.642
	2.073
	975.11M
	25.94%

	01/10/2018
	2.044
	2.536
	2.574
	1.938
	687.01M
	(19.39%

	01/09/2018
	2.536
	2.652
	2.700
	2.324
	484.44M
	(4.36%)

	01/08/2018
	2.652
	2.285
	2.815
	2.285
	1.07B
	16.52%

	01/07/2018
	2.276
	2.362
	2.468
	2.034
	1.24B
	3.67%

	01/06/2018
	2.362
	2.970
	3.008
	2.285
	429.96M
	(19.67%)

	01/05/2018
	2.941
	2.999
	3.134
	2.536
	669.43M
	(1.93%)

	01/04/2018
	2.999
	3.606
	3.635
	2.912
	320.02M
	(18.16%)

	01/03/2018
	3.664
	3.606
	3.751
	3.307
	282.04M
	1.60%

	01/02/2018
	3.606
	3.529
	3.712
	3.433
	335.04M
	2.19%

	01/01/2018
	3.529
	3.433
	3.568
	3.249
	373.63M
	2.52%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2019
	2.044
	2.073
	2.160
	2.015
	312.92M
	(0.47%)

	01/11/2019
	2.054
	1.765
	2.102
	1.740
	586.36M
	14.51%

	01/10/2019
	1.793
	1.900
	1.957
	1.716
	601.76M
	(5.10%)

	01/09/2019
	1.890
	1.928
	2.208
	1.880
	596.79M
	(2.00%)

	01/08/2019
	1.928
	2.353
	2.362
	1.919
	596.79M
	(18.70%)

	01/07/2019
	2.372
	2.401
	2.459
	2.276
	438.22M
	0.00%

	01/06/2019
	2.372
	2.459
	2.652
	2.353
	494.09M
	(0.40%)

	01/05/2019
	2.382
	2.439
	2.439
	2.083
	387.35M
	(2.37%)

	01/04/2019
	2.439
	2.352
	2.603
	2.198
	651.16M
	3.69%

	01/03/2019
	2.353
	2.333
	2.439
	2.169
	600.46M
	0.41%

	01/02/2019
	2.343
	2.671
	2.758
	2.324
	558.70M
	(11.31%)

	01/01/2019
	2.642
	2.468
	2.719
	2.411
	614.61M
	7.88%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2020
	1.663
	1.596
	1.928
	1.586
	1.50B
	4.86%

	01/11/2020
	1.586
	1.326
	1.707
	1.321
	1.47B
	18.35%

	01/10/2020
	1.340
	1.176
	1.437
	1.138
	1.17B
	15.83%

	01/09/2020
	1.157
	1.475
	1.543
	1.090
	1.13B
	-23,81%

	01/08/2020
	1.519
	1.229
	1.562
	1.138
	1.26B
	24.51%

	01/07/2020
	1.220
	1.205
	1.316
	1.176
	1.78B
	1.61%

	01/06/2020
	1.200
	742
	1.249
	733
	5.53B
	63.81%

	01/05/2020
	733
	820
	868
	694
	1.26B
	(13.64%)

	01/04/2020
	849
	810
	1.061
	767
	1.00B
	4.77%

	01/03/2020
	810
	1.625
	1.731
	786
	846.78M
	(50.59%)

	01/02/2020
	1.639
	1.798
	1.866
	1.562
	406.35M
	(9.09%)

	01/01/2020
	1.803
	2.073
	2.102
	1.789
	257.16M
	(11.79%







	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2021
	1.668
	1.654
	1.726
	1.601
	370.71M
	1.16%

	01/11/2021
	1.649
	1.731
	1.813
	1.630
	846.26M
	(3.93%)

	01/10/2021
	1.716
	1.355
	1.784
	1.350
	1.38B
	25.36%

	01/09/2021
	1.369
	1.369
	1.422
	1.273
	540.68M
	1.06%

	01/08/2021
	1.355
	1.273
	1.413
	1.225
	818.35M
	6.85%

	01/07/2021
	1.268
	1.331
	1.360
	1.176
	650.40M
	(4.01%)

	01/06/2021
	1.321
	1.591
	1.615
	1.278
	684.51M
	(16.21%)

	01/05/2021
	1.577
	1.543
	1.601
	1.470
	611.26M
	2.83%

	01/04/2021
	1.533
	1.687
	1.707
	1.514
	1.44B
	(7.56%)

	01/03/2021
	1.650
	2.025
	2.102
	1.644
	1.09B
	(16.91%)

	01/02/2021
	1.996
	1.495
	2.073
	1.451
	1.78B
	31.85%

	01/01/2021
	1.803
	1.673
	1.880
	1.461
	1.06B
	(8.98%)



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2022
	1.350
	1.490
	1.509
	1.297
	465.77M
	(8.78%)

	01/11/2022
	1.480
	1.475
	1.495
	1.437
	186.11M
	(0.65%)

	01/10/2022
	1.490
	1.432
	1.514
	1.398
	285.01M
	4.04%

	01/09/2022
	1.432
	1.456
	1.567
	1.379
	512.04M
	(1.33%)

	01/08/2022
	1.451
	1.417
	1.572
	1.413
	363.48M
	2.83%

	01/07/2022
	1.417
	1.403
	1.442
	1.326
	245.22M
	1.03%

	01/06/2022
	1.403
	1.644
	1.644
	1.403
	492.64M
	(14.41%)

	01/05/2022
	1.639
	1.755
	1.755
	1.552
	529.46M
	(7.86%)

	01/04/2022
	1.779
	1.654
	1.861
	1.552
	838.43M
	7.58%

	01/03/2022
	1.654
	1.716
	1.745
	1.572
	507.79M
	(3.38%)

	01/02/2022
	1.711
	1.639
	1.769
	1.591
	604.44M
	5.03%

	01/01/2022
	1.630
	1.668
	1.750
	1.495
	532.71M
	(2.31%)



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2023
	1.250
	1.295
	1.300
	1.195
	259.86M
	(3.47%)

	01/11/2023
	1.295
	1.225
	1.305
	1.185
	289.02M
	5.71%

	01/10/2023
	1.225
	1.220
	1.265
	1.180
	240.65M
	0.41%

	01/09/2023
	1.220
	1.255
	1.265
	1.215
	226.87M
	(2.79%)

	01/08/2023
	1.255
	1.315
	1.315
	1.255
	312.23M
	(4.56%)

	01/07/2023
	1.315
	1.320
	1.395
	1.280
	696.23M
	(0.38%)

	01/06/2023
	1.320
	1.280
	1.350
	1.245
	480.42M
	3.13%

	01/05/2023
	1.280
	1.245
	1.340
	1.210
	726.16M
	2.81%

	01/04/2023
	1.245
	1.230
	1.300
	1.215
	270.94M
	1.63%

	01/03/2023
	1.225
	1.330
	1.340
	1.150
	505.28M
	(7.55%)

	01/02/2023
	1.325
	1.360
	1.410
	1.320
	548.10M
	(2.57%)

	01/01/2023
	1.360
	1.345
	1.425
	1.210
	1.16B
	0.74%



	Tanggal
	Terakhir
	Pembukaan
	Tertinggi
	Terendah
	Vol
	Perubahan (%)

	01/12/2024
	1.140
	1.280
	1.285
	1.105
	358.72M
	(11.28%)

	01/11/2024
	1.285
	1.415
	1.415
	1.240
	409.33M
	(8.54%)

	01/10/2024
	1.405
	1.450
	1.525
	1.350
	632.12M
	(3.10%)

	01/09/2024
	1.450
	1.410
	1.545
	1.360
	831.31M
	2.84%

	01/08/2024
	1.410
	1.325
	1.440
	1.235
	686.40M
	7.22%

	01/07/2024
	1.315
	1.270
	1.415
	1.255
	569.32M
	3.95%

	01/06/2024
	1.265
	1.235
	1.290
	1.175
	350.45
	3.27%

	01/05/2024
	1.225
	1.305
	1.325
	1.200
	519.06M
	(7.20%)

	01/04/2024
	1.320
	1.555
	1.555
	1.265
	962.41M
	(15.11%)

	01/03/2024
	1.555
	1.425
	1.610
	1.320
	1.17B
	8.74%

	01/02/2024
	1.430
	1.300
	1.500
	1.250
	950.45M
	9,58%

	01/01/2024
	1.305
	1.250
	1.385
	1.235
	717.73M
	4.40%



Ringkasan Return Saham BTN 2014–2024

	
Tahun
	Harga Penutupan Saham Akhir Tahun (RP)
	
Capital Gain (Loss)
	
Dividend Yield
	
Total Return Saham

	2014
	1.162
	38,50%
	1,82%
	40,30%

	2015
	1.249
	7,49%
	2,80%
	10,49%

	2016
	1.678
	34,35%
	2,95%
	37,84%

	2017
	3.442
	105,13%
	1,66%
	108,54%

	2018
	2.449
	–28,85%
	2,17%
	–27,30%

	2019
	2.044
	–16,40%
	0,10%
	–16,30%

	2020
	1.663
	–18,64%
	1,35%
	–17,29%

	2021
	1.668
	0,30%
	2,60%
	2,89%

	2022
	1.350
	–19,07%
	3,70%
	–16,08%

	2023
	1.250
	–7,41%
	4,29%
	–3,41%

	2024
	1.140
	–8,80%
	4,39%
	–4,60%

	Rata - Rata
	7,87%
	2,53%
	10,46%





Lampiran 3 Perhitungan Capital Gain (Loss) Saham BTN Periode 2014–2024

	

Tahun
	Harga Penutupan Tahun Sebelumnya (Rp)
	Harga Penutupan Tahun Berjalan (Rp)
	
Capital Gain (Loss)

	2014
	839
	1.162
	38,50%

	2015
	1.162
	1.249
	7,49%

	2016
	1.249
	1.678
	34,35%

	2017
	1.678
	3.442
	105,12%

	2018
	3.442
	2.449
	-28.99%

	2019
	2.449
	2.044
	-16.54%

	2020
	2.044
	1.663
	-18,64%

	2021
	1.663
	1.668
	0,30%

	2022
	1.668
	1.350
	-19,07%

	2023
	1.350
	1.250
	-7,41%

	2024
	1.250
	1.140
	-8,80%















Lampiran 4 Perhitungan Dividend Yield Saham BTN Periode 2014–2024

	Tahun
	Harga Saham Awal Periode (Rp)
	Dividend Yield

	2014
	839
	5,30%

	2015
	1.162
	1,81%

	2016
	1.249
	2,79%

	2017
	1.678
	2,98%

	2018
	3.442
	1,69%

	2019
	2.449
	2,24%

	2020
	2.044
	0,14%

	2021
	1.663
	1,35%

	2022
	1.668
	2,68%

	2023
	1.350
	3,71%

	2024
	1.250
	4,20%


















Lampiran 5 Perhitungan Return Saham BTN Periode 2014–2024

	Tahun
	Harga Penutupan Saham Akhir Tahun (Rp)
	Capital Gain (Loss)
	Dividen Yield
	Total Return Saham

	2014
	1.162
	38,50%
	5,30%
	43,80%

	2015
	1.249
	7,49%
	1,81%
	9,30%

	2016
	1.678
	34,35%
	2,75%
	37,10%

	2017
	3.442
	105,12%
	2,98%
	108,10%

	2018
	2.449
	-28,99%
	1,69%
	-27,30%

	2019
	2.044
	-16,54%
	2,24%
	-14,30%

	2020
	1.663
	-18,64%
	0,14%
	-18,50%

	2021
	1.668
	0,30%
	1,35%
	1,65%

	2022
	1.350
	-19,18%
	2,68%
	-16,50%

	2023
	1.250
	-7,41%
	3,71%
	-3,70%

	2024
	1.140
	-8,80%
	4,20%
	-4,60%

	Rata - Rata
	7,90%
	2,49%
	10,46%

















Lampiran 6 Tabel Hasil Pengolahan Data Inflasi dan Return Saham BTN

	Tahun
	Inflasi
	Total Return Saham

	2014
	8,36%
	43,80%

	2015
	3,35%
	9,30%

	2016
	3,02%
	37,10%

	2017
	3,61%
	108,10%

	2018
	3,13%
	-27,30%

	2019
	2,72%
	-14,30%

	2020
	1,68%
	-18,50%

	2021
	1,87%
	1,65%

	2022
	5,51%
	-16,50%

	2023
	2,61%
	-3,70%

	2024
	1,57%
	-4,60%


















Lampiran 7 Hasil Analisis Statistik Deskriptif

	Descriptive Statistics

	
	N
	Minimum
	Maximum
	Mean
	Std. Deviation

	Inflasi
	11
	1.57
	8.36
	3.4027
	1.97616

	Return Saham
	11
	-27.30
	108.10
	10.4591
	39.32618

	Valid N (listwise)
	11
	
	
	
	


























Lampiran 8 Hasil Uji Korelasi Pearson antara Inflasi dan Return Saham BTN

	Correlations

	
	Inflasi
	Return Saham

	Inflasi
	Pearson Correlation
	1
	.319

	
	Sig. (2-tailed)
	
	.339

	
	N
	11
	11

	Return Saham
	Pearson Correlation
	.319
	1

	
	Sig. (2-tailed)
	.339
	

	
	N
	11
	11






















Lampiran 9 Hasil Perhitungan Koefisien Determinasi (R²)

	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	-11.149
	24.452
	
	-.456
	.659

	
	Inflasi
	6.350
	6.287
	.319
	1.010
	.339

	a. Dependent Variable: Return Saham


























Lampiran 10 Hasil Uji t (Parsial)

	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	t
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	-11.149
	24.452
	
	-.456
	.659

	
	Inflasi
	6.350
	6.287
	.319
	1.010
	.339

	a. Dependent Variable: Return Saham

























Lampiran 11 Hasil Uji F (Kelayakan Model Regresi)

	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	1
	Regression
	1574.774
	1
	1574.774
	1.020
	.339b

	
	Residual
	13890.710
	9
	1543.412
	
	

	
	Total
	15465.484
	10
	
	
	

	a. Dependent Variable: Return Saham

	b. Predictors: (Constant), Inflasi

























Lampiran 12 Hasil Analisis Regresi Linier Sederhana

	Model Summary

	Model
	R
	R Square
	Adjusted R Square
	Std. Error of the Estimate

	1
	.319a
	.102
	.002
	39.28629

	a. Predictors: (Constant), Inflasi



























Lampiran 13 Surat Keterangan Penelitian / Izin Pengambilan Data
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