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;Lampiran 1: Daftar Nama Obligasi Pemerintah Seri Fixed Rate yang dijadikan

Populasi Penelitian

LAMPIRAN

edue) 1u) siiny eAsey yninyas neye ueibegas diynbysw buede)

T
~ . Maturitas
©No Seri FR Kupon — -
2 Listing Maturity
o1 FRO035 12.900% 17/02/2006 15/06/2022
g 2 FRO037 12.000% 19/05/2006 15/09/2026
5 3 FRO039 11.750% 25/08/2006 15/08/2023
-4 FR0O040 11.000% 22/09/2006 15/09/2025
§ 5 FR0O042 10.250% 26/01/2007 15/07/2027
8. 6 FR0O043 10.250% 23/02/2007 15/07/2022
S 7 FR0O044 10.000% 20/04/2007 15/09/2024
§ 8 FR0045 9.750% 25/05/2007 15/05/2037
“ 9 FR0046 9.500% 20/07/2007 15/07/2023
10 FRO047 10.000% 30/08/2007 15/02/2028
11 FR0050 10.500% 25/01/2008 15/07/2038
12 FR0052 10.500% 21/08/2009 15/08/2030
13 FRO053 8.250% 09/07/2010 15/07/2021
9 14 FRO054 9.500% 23/07/2010 15/07/2031
é 15 FRO056 8.375% 24/09/2010 15/09/2026
g 16 FRO057 9.500% 25/04/2011 15/05/2041
g 17 FRO058 8.250% 22/07/2011 15/06/2032
o4 18 FRO059 7.000% 16/09/2011 15/05/2027
g 19 FRO061 7.000% 07/10/2011 15/05/2022
94 20 FR0062 6.375% 10/02/2012 15/04/2042
q 2% FR0063 5.625% 14/08/2012 15/05/2023
E 22 FR0O064 6.125% 14/08/2012 15/05/2028
94 23 FR0065 6.625% 31/08/2012 15/05/2033
g 24 FRO067 8.750% 19/07/2013 15/02/2044
4 25 FRO068 8.375% 02/08/2013 15/03/2034
h 26 FRO070 8.375% 30/08/2013 15/03/2024
27 FRO071 9.000% 13/09/2013 15/03/2029
28 FR0072 8.250% 10/07/2015 15/05/2036
29 FRO073 8.750% 07/08/2015 15/05/2031
30 FR0O074 7.500% 11/11/2016 15/08/2032
3% FRO075 7.500% 11/08/2017 15/05/2038
32 FRO076 7.375% 25/09/2017 15/05/2048
33 FRO077 8.125% 28/09/2018 15/05/2024
34 FRO078 8.250% 28/09/2018 15/05/2029
35 FRO079 8.375% 08/01/2019 15/04/2039
36 FRO080 7.500% 05/07/2019 15/06/2035
37 FRO081 6.500% 02/08/2019 15/06/2025
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Hak Cipta Dilindungi Undang-Undang
T Ditarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF BUSINESS b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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Lampiran 2: Daftar Nama Obligasi Pemerintah Seri Fixed Rate yang dijadikan

SampehPenelitian

-
3 . Maturitas
o No Seri FR Kupon — -
A Listing Maturity
% — 1 FR0040 11.000% 22/09/2006 15/09/2025
d =2 FR0042 10.250% 26/01/2007 15/07/2027
= < 3 FR0043 10.250% 23/02/2007 15/07/2022
q ;4 FR0044 10.000% 20/04/2007 15/09/2024
@. 55 FR0O046 9.500% 20/07/2007 15/07/2023
E S 6 FR0047 10.000% 30/08/2007 15/02/2028
g L,g_ 7 FR0O050 10.500% 25/01/2008 15/07/2038
=2 8 FR0052 10.500% 21/08/2009 15/08/2030
§ 29 FR0054 9.500% 23/07/2010 15/07/2031
j- ]
i 10 FR0O056 8.375% 24/09/2010 15/09/2026
5 511 FRO057 9.500% 25/04/2011 15/05/2041
9 <12 FR0O058 8.250% 22/07/2011 15/06/2032
4 13 FR0O059 7.000% 16/09/2011 15/05/2027
3 14 FROO61 7.000% 07/10/2011 15/05/2022
= 15 FR0062 6.375% 10/02/2012 15/04/2042
] 16 FR0063 5.625% 14/08/2012 15/05/2023
q 17 FR0064 6.125% 14/08/2012 15/05/2028
o 18 FR0065 6.625% 31/08/2012 15/05/2033
= 19 FR0067 8.750% 19/07/2013 15/02/2044
2 20 FR0068 8.375% 02/08/2013 15/03/2034
g 21 FR0070 8.375% 30/08/2013 15/03/2024
E 22 FR0O071 9.000% 13/09/2013 15/03/2029
5 23 FR0072 8.250% 10/07/2015 15/05/2036
3 24 FR0O073 8.750% 07/08/2015 15/05/2031
E 25 FR0074 7.500% 11/11/2016 15/08/2032
9 26 FR0O075 7.500% 11/08/2017 15/05/2038
2 27 FR0OO076 7.375% 25/09/2017 15/05/2048
d 28 FR0O077 8.125% 28/09/2018 15/05/2024
® 29 FR0O078 8.250% 28/09/2018 15/05/2029
30 FR0O079 8.375% 08/01/2019 15/04/2039
31 FR0O080 7.500% 05/07/2019 15/06/2035
32 FR0O081 6.500% 02/08/2019 15/06/2025
33 FR0082 7.000% 02/08/2019 15/09/2030
34 FR0O083 7.500% 08/11/2019 15/04/2040
35 FR0084 7.250% 05/05/2020 15/02/2026
36 FR0O085 7.750% 05/05/2020 15/04/2031
37 FR0O086 5.500% 14/08/2020 15/04/2026
38 FR0O087 6.500% 14/08/2020 15/02/2031
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” Lampiran 3: Data Harga Obligasi Periode 2021 - 2022

Seri FR

FRQO54

N Tahun Harga
9  FRE040 31/03/2021 119.25
2 FRBO40 30/06/2021 120.80
4  FRB040 30/09/2021 121.35
3 -+ FRE040 30/12/2021 120.56
& = FROD40 04/03/2022 119.20
< < FRG0D42 31/03/2021 121.20
4 o FRO042 15/06/2021 121.70
<| 5 FRO042 28/09/2021 123.30
H S FRE042 27/12/2021 122.40
5| '~ FRO042 01/03/2022 120.93
4 = FRO043 29/03/2021 104.22
9 2 FRO043 30/06/2021 106.60
1 S FRE043 28/09/2021 105.90
4 S FRO043 30/12/2021 106.69
4 “ FRG043 04/03/2022 102.36
d  FROO44 29/03/2021 113.80
4 FRO044 11/06/2021 114.60
1 FrRO044 24/09/2021 114.65
“ FROD44 29/12/2021 111.90
9 FROD44 07/03/2022 112.90
o FrE046 29/03/2021 105.42
4  FROO46 30/06/2021 110.00
2| FRO046 27/09/2021 109.44
d  FRO046 29/12/2021 107.62
|  FROO46 04/03/2022 107.98
o FRO0A7 30/03/2021 122.00
9 FRO047 29/06/2021 121.25
4 FRO047 29/09/2021 122.58
1  FRO047 28/12/2021 121.10
9  FROD47 04/03/2022 119.90
4 FRO050 31/03/2021 125.00
‘| FROO50 28/06/2021 132.18
FROO50 29/09/2021 131.50
FRO050 30/12/2021 132.59
FROO50 07/03/2022 129.00
FRD052 31/03/2021 124.15
FRO052 28/06/2021 127.33
FROO52 30/09/2021 128.35
FRO052 29/12/2021 127.20
FRO052 07/03/2022 127.50
FRE054 31/03/2021 116.50
FRB054 28/06/2021 121.50
29/09/2021 122.10

310 Ul
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FRO054 28/12/2021 120.49
FRO054 07/03/2022 118.32
FROO56 31/03/2021 110.80

1 FROD56 30/06/2021 112.51
+4  FROD56 30/09/2021 113.37
of  FROO56 30/12/2021 113.05
‘1 FROO56 07/03/2022 111.06
9 & FREO57 26/03/2021 119.00
9 ©FREO57 30/06/2021 122.00
| & FrREO57 13/09/2021 126.00
4 < FRO057 30/12/2021 121.50
& 2 FRE057 04/03/2022 125.58
of 2 FRO58 31/03/2021 108.25
4 < FROO0S8 30/06/2021 111.59
4 & FRO058 30/09/2021 112.75
d < FROO58 29/12/2021 112.50
2| 2 FRGO058 07/03/2022 110.75
o = FREO59 31/03/2021 104.39
d  FRO059 30/06/2021 106.26
" FRO059 30/09/2021 107.37
4 FRED59 30/12/2021 107.23
9 FRO0S9 07/03/2022 106.05
4 FROO61 31/03/2021 103.63
4  FROO61 30/06/2021 103.17
4 FRB061 30/09/2021 102.33
1 FROD61 30/12/2021 101.40
4 FROO61 07/03/2022 100.78
4 FRO062 31/03/2021 85.05
1 FRO062 30/06/2021 98.00
2 FRO062 30/09/2021 96.35
4 FROD62 30/12/2021 99.50
2| FROO62 07/03/2022 97.00
«  FROD63 31/03/2021 101.61
34 FROD63 30/06/2021 102.35
9 FROD63 30/09/2021 102.40
FR0O063 30/12/2021 102.60
FRO063 07/03/2022 102.65
FROD64 31/03/2021 97.45
FROD64 30/06/2021 100.25
FRQO64 30/09/2021 102.05
FRO064 30/12/2021 101.80
FRO064 07/03/2022 99.25
FRQO65 31/03/2021 99.80
FREO65 30/06/2021 100.40
FROO65 30/09/2021 99.25
30/12/2021 100.25

FRO065
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FRO065 07/03/2022 101.25
FRO067 31/03/2021 111.50
FRO067 30/06/2021 113.45

1 FROD67 30/09/2021 117.50
4  FROD67 30/12/2021 117.25
o FROO67 07/03/2022 116.18
1 FROO68 31/03/2021 109.50
9 3 FRO068 30/06/2021 110.98
9 ©FREO6S 30/09/2021 113.47
1 = FROO6S 30/12/2021 112.60
9 ©FRO06S 07/03/2022 111.19
5| 2 FRED70 31/03/2021 107.72
of 2 FREO70 30/06/2021 109.22
4 < FROO70 30/09/2021 109.33
4 & FRO070 30/12/2021 108.95
o ‘7 FROO70 07/03/2022 97.18
2 2 FRB071 31/03/2021 114.18
o = FrREO71 30/06/2021 115.89
d  FRO071 30/09/2021 117.16
1 FROO71 30/12/2021 115.82
4 FREO71 07/03/2022 113.99
o FRO072 31/03/2021 107.80
4 FRrE072 30/06/2021 109.25
4 FREO72 30/09/2021 111.55
4 FRE072 30/12/2021 113.00
4  FRED72 07/03/2022 110.15
4 FRO073 31/03/2021 113.50
i FROO073 30/06/2021 115.51
1 FR0O73 30/09/2021 117.10
2 FROO73 30/12/2021 116.00
9  FROO73 07/03/2022 113.90
2| FROO74 31/03/2021 102.99
of  FROO74 30/06/2021 105.30
1 FREO74 30/09/2021 107.10
9 FROD74 30/12/2021 107.10
FRO074 07/03/2022 105.20
FROO75 31/03/2021 100.79
FROO75 30/06/2021 103.50
FROO75 30/09/2021 102.75
FRQO75 30/12/2021 104.49
FRO075 07/03/2022 104.00
FROO76 31/03/2021 102.10
FRQO76 30/06/2021 100.60
FREO76 30/09/2021 100.85
FRRO76 30/12/2021 103.40
07/03/2022 104.00

FRO076
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FRO077 31/03/2021 107.55
FRO077 30/06/2021 109.47
FROD77 30/09/2021 109.48
1 FRO077 30/12/2021 108.90
< FROD77 07/03/2022 107.75
o  FROO78 31/03/2021 109.22
< FRO0O78 30/06/2021 111.55
9 £ FREO78 30/09/2021 112.51
4 o FREO78 30/12/2021 111.46
| = FrO0O78 07/03/2022 110.00
9 = FRO079 31/03/2021 108.75
S 2 FREO79 30/06/2021 111.11
of 2 FROO79 30/09/2021 113.60
4 < FROO79 30/12/2021 113.31
4 5 FRO079 07/03/2022 111.00
4 © FRO080 31/03/2021 102.00
-1 2 FRE080 30/06/2021 102.75
< > FRE080 30/09/2021 105.85
9  FRB08O 30/12/2021 105.15
2 FRO080 07/03/2022 103.65
+{ FRrED81 31/03/2021 102.60
< FrO0S1 30/06/2021 105.00
4 FREO81 30/09/2021 105.15
4 rroos1 29/12/2021 105.60
4  FRB081 07/03/2022 104.89
4 FREDS2 31/03/2021 101.65
4 FRO0S2 30/06/2021 103.51
d  FRO082 30/09/2021 104.40
4 FRO082 30/12/2021 103.90
4 FRO082 07/03/2022 102.00
9 FrODS3 31/03/2021 101.25
4 e .
2| FRE083 30/06/2021 104.10
| FRO083 30/09/2021 106.00
1 FRoos3 30/12/2021 104.75
9 FRODS3 07/03/2022 103.20
FRO084 31/03/2021 105.00
FRO084 29/06/2021 101.00
FR0084 30/09/2021 108.10
FROD84 30/12/2021 107.80
FRQ084 07/03/2022 107.20
FRO085 31/03/2021 105.80
F@pss 24/06/2021 108.80
FRO085 30/09/2021 110.00
FRQO85 30/12/2021 108.70
FRO085 07/03/2022 107.51
FRO086 31/03/2021 99.53
Fa
o
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Hak Cipta Dilindungi Undang-Undang
T Ditarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@ a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF Zm_zmmm b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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Lampiran 4: Perhitungan Data untuk Maturitas Periode 2021 — 2022 (Sisa Waktu

dalamrT)ahun)

W)
4  No Seri FR Kuartal / Tahun Maturity Sisa Waktu
= 1¢ FRO040 31/03/2021 15/09/2025 4.53
4 2= FRO040 30/06/2021 15/09/2025 4.27
é =3 FRO040 30/09/2021 15/09/2025 4.02
454 FRO040 31/12/2021 15/09/2025 3.76
S ) FR0040 04/03/2022 15/09/2025 3.59
H s 6 FRO042 31/03/2021 15/07/2027 6.38
= % 7 FRO042 15/06/2021 15/07/2027 6.17
- FRO042 28/09/2021 15/07/2027 5.88
J 59, FRO042 27/12/2021 15/07/2027 5.63
q 5 104 FRO042 01/03/2022 15/07/2027 5.45
e <117 | FR0O043 29/03/2021 15/07/2022 1.31
o 212! FRO043 30/06/2021 15/07/2022 1.06
9 @135 | FRO043 28/09/2021 15/07/2022 0.81
1 14 FRO043 30/12/2021 15/07/2022 0.55
4 152 FRO043 04/03/2022 15/07/2022 0.37
4 16 FRO044 29/03/2021 15/09/2024 3.52
5  17= | FRO044 11/06/2021 15/09/2024 3.31
4 18 FRO044 24/09/2021 15/09/2024 3.02
q 19 FRO044 29/12/2021 15/09/2024 2.75
4 20 FRO044 07/03/2022 15/09/2024 2.56
4 21 FRO046 29/03/2021 15/07/2023 2.33
1 22 FRO046 30/06/2021 15/07/2023 2.07
4 23 FRO046 27/09/2021 15/07/2023 1.82
4 24 FRO046 29/12/2021 15/07/2023 1.56
< 25 FRO046 04/03/2022 15/07/2023 1.38
d 26 FRO047 30/03/2021 15/02/2028 6.98
o 27 FRO047 29/06/2021 15/02/2028 6.73
a 28 FRO047 29/09/2021 15/02/2028 6.47
a4 29, FRO047 28/12/2021 15/02/2028 6.22
1 30 FRO047 04/03/2022 15/02/2028 6.04
3t FRO050 31/03/2021 15/07/2038 17.54
32 FRO050 28/06/2021 15/07/2038 17.29
33 FRO050 29/09/2021 15/07/2038 17.04
34 FRO050 30/12/2021 15/07/2038 16.78
35 FRO050 07/03/2022 15/07/2038 16.59
36 FR0052 31/03/2021 15/08/2030 9.51
37%. | FROO052 28/06/2021 15/08/2030 9.26
38 FR0052 30/09/2021 15/08/2030 9.00
39 FR0052 29/12/2021 15/08/2030 8.75
40= FR0052 07/03/2022 15/08/2030 8.56
41 FRO0O54 31/03/2021 15/07/2031 10.44
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42 FROO54 28/06/2021 15/07/2031 10.19
43 FRO054 29/09/2021 15/07/2031 9.93
a4 FROO54 28/12/2021 15/07/2031 9.68
+ a5z | FROO54 07/03/2022 15/07/2031 9.49
< 46~ | FROO56 31/03/2021 15/09/2026 5.54
o 475 | FROO56 30/06/2021 15/09/2026 5.29
9 482 | FR0056 30/09/2021 15/09/2026 5.03
o T49= | FR0O056 30/12/2021 15/09/2026 4.78
d 550= | FrOO56 07/03/2022 15/09/2026 4.59
9 251 FROO57 26/03/2021 15/05/2041 20.43
4 9525 | FROOS7 30/06/2021 15/05/2041 20.16
9 253 FROO57 13/09/2021 15/05/2041 19.96
J 2542 | FROO57 30/12/2021 15/05/2041 19.66
d <555 | FROO57 04/03/2022 15/05/2041 19.48
d 2562 | FROO58 31/03/2021 15/06/2032 11.37
d ©572. | FROOSS 30/06/2021 15/06/2032 11.12
- 5582 | FROO58 30/09/2021 15/06/2032 10.86
4 259~ | FROO58 29/12/2021 15/06/2032 10.61
4 60z | FROOS8 07/03/2022 15/06/2032 10.43
9 613 | FROO59 31/03/2021 15/05/2027 6.21
1 622 | FR0OO059 30/06/2021 15/05/2027 5.96
4 63¥ | FRO059 30/09/2021 15/05/2027 5.70
4 64 FRO059 30/12/2021 15/05/2027 5.45
1 65 FRO059 07/03/2022 15/05/2027 5.26
1 66 FROO61 31/03/2021 15/05/2022 1.14
4 672 | FRoO61 30/06/2021 15/05/2022 0.89
o 68 FROO61 30/09/2021 15/05/2022 0.63
4 69 FROO61 30/12/2021 15/05/2022 0.38
70 FROO61 07/03/2022 15/05/2022 0.19
4 75 | FRO062 31/03/2021 15/04/2042 21.35
g4 712 FRO062 30/06/2021 15/04/2042 21.09
34 73* | FROO62 30/09/2021 15/04/2042 20.84
1 74 FRO062 03/12/2021 15/04/2042 20.66
9 755 | FROO62 07/03/2022 15/04/2042 20.40
d 76 FROO63 31/03/2021 15/05/2023 2.15
| 770 | FROO63 30/06/2021 15/05/2023 1.90
78 FRO063 30/09/2021 15/05/2023 1.64
79 FRO063 30/12/2021 15/05/2023 1.39
80 FRO063 07/03/2022 15/05/2023 1.21
8t FRO064 31/03/2021 15/05/2028 7.23
82 FRO064 30/06/2021 15/05/2028 6.98
83 FRO064 30/09/2021 15/05/2028 6.72
84= | FROO64 30/12/2021 15/05/2028 6.47
85 FRO064 07/03/2022 15/05/2028 6.28
86 FROO65 31/03/2021 15/05/2033 12.30
8% | FRO065 30/06/2021 15/05/2033 12.05

80




"OWMIg| uizi eduey

undede ynjuaq wejep Ul siny eAJey yninyas neje uelbeqas yeAueqiadwawl uep ueywnunbuaw buede)iq ‘g

‘OyM|g| Jelem buek uebunuaday ueyibniaw yepny uediinbuad q

"yejesew niens ueneluly uep ynidy uesijnuad

‘uedode) ueunsnAuad ‘yerw eAsey uesnnuad ‘uennauad ‘ueyipipuad uebunuaday ynjun eAuey uediynbusd e

88 FROO65 30/09/2021 15/05/2033 11.79
89 FRO065 30/12/2021 15/05/2033 11.54
90 FRO065 07/03/2022 15/05/2033 11.35
+ 91x | FROO67 31/03/2021 15/02/2044 23.21
< 927~ | FRO067 30/06/2021 15/02/2044 22.96
o 935 | FROO67 30/09/2021 15/02/2044 22.70
942 | FROO67 30/12/2021 15/02/2044 22.45
o To5= FRO067 07/03/2022 15/02/2044 22.26
d - 96- FRO068 31/03/2021 15/03/2034 13.14
9 Zo7 FRO068 30/06/2021 15/03/2034 12.89
4 ©98% | FROO68 30/09/2021 15/03/2034 12.64
9 2 99 FRO068 30/12/2021 15/03/2034 12.38
o 2100 | FROO6S 07/03/2022 15/03/2034 12.20
d <10 | FROO70 31/03/2021 15/03/2024 3.00
d 2102" | FR0O070 30/06/2021 15/03/2024 2.75
d ©103 | FROO70 30/09/2021 15/03/2024 2.49
- 5104 | FRO070 30/12/2021 15/03/2024 2.24
< 2105. | FR0070 07/03/2022 15/03/2024 2.05
4 1067 | FROO71 31/03/2021 15/03/2029 8.07
91 107 FROO71 30/06/2021 15/03/2029 7.82
1 108. | FROO71 30/09/2021 15/03/2029 7.56
4 109 | FROO71 30/12/2021 15/03/2029 7.31
4 110 FROO71 07/03/2022 15/03/2029 7.13
9 111 FRO072 31/03/2021 15/05/2036 15.34
9 112 FRO072 30/06/2021 15/05/2036 15.09
4 1132 | FR0072 30/09/2021 15/05/2036 14.84
d 114 FRO072 30/12/2021 15/05/2036 14.58
4 115 FRO072 07/03/2022 15/05/2036 14.40
116 FROO73 31/03/2021 15/05/2031 10.27
4 117 | FROO73 30/06/2021 15/05/2031 10.02
q4 18 FROO73 30/09/2021 15/05/2031 9.76
34 119 FROO73 30/12/2021 15/05/2031 9.51
1 120 FROO73 07/03/2022 15/05/2031 9.32
9 1210 | FROO74 31/03/2021 15/08/2032 11.54
d 122 FROO74 30/06/2021 15/08/2032 11.29
| 129 | FrOO74 30/09/2021 15/08/2032 11.03
124 FROO74 30/12/2021 15/08/2032 10.78
125 FROO74 07/03/2022 15/08/2032 10.59
126 FROO75 31/03/2021 15/05/2038 17.37
127 FROO75 30/06/2021 15/05/2038 17.12
128 FROO75 30/09/2021 15/05/2038 16.86
129 FROO75 30/12/2021 15/05/2038 16.61
130~ FRO075 07/03/2022 15/05/2038 16.43
137 | FRO076 31/03/2021 15/05/2048 27.52
132 FROO76 30/06/2021 15/05/2048 27.27
133 | FRO076 30/09/2021 15/05/2048 27.01
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134 FROO76 30/12/2021 15/05/2048 26.76
135 FROO76 07/03/2022 15/05/2048 26.57
136 FROO77 31/03/2021 15/05/2024 3.17
-+ 137t | FROO77 30/06/2021 15/05/2024 2.92
< 138~ | FROO77 30/09/2021 15/05/2024 2.66
o 139 | FRO0O77 30/12/2021 15/05/2024 2.41
9 1400 | FRO0O77 07/03/2022 15/05/2024 2.22
q T4t FROO78 31/03/2021 15/05/2029 8.24
q C142 FROO78 30/06/2021 15/05/2029 7.99
9 2143 FROO78 30/09/2021 15/05/2029 7.73
4 S144, | FROO78 30/12/2021 15/05/2029 7.48
9 2145 FROO78 07/03/2022 15/05/2029 7.29
o 2146> | FRO079 31/03/2021 15/04/2039 18.30
d <147 | FROO79 30/06/2021 15/04/2039 18.05
d 148" | FR0O079 30/09/2021 15/04/2039 17.79
d ©14a9- | FRO079 30/12/2021 15/04/2039 17.54
- 5156 | FRO079 07/03/2022 15/04/2039 17.36
< 215 | FR0080 31/03/2021 15/06/2035 14.41
4 152 | FRO08O 30/06/2021 15/06/2035 14.16
q 153 FROOSO 30/09/2021 15/06/2035 13.91
1 154 | FR0O080 30/12/2021 15/06/2035 13.65
4 155 | FRO08O 07/03/2022 15/06/2035 13.47
4 156 FROO81 31/03/2021 15/06/2025 4.27
9 157 FRO0O81 30/06/2021 15/06/2025 4.02
4 158 FRO081 30/09/2021 15/06/2025 3.76
4 1590 | FRoO81 29/12/2021 15/06/2025 3.51
o 160 FROOS1 07/03/2022 15/06/2025 3.32
4 161 FROOS2 31/03/2021 15/09/2030 9.60
162 FRO0S2 30/06/2021 15/09/2030 9.34
4 163 | FR0082 30/09/2021 15/09/2030 9.09
q 164 FROOS2 30/12/2021 15/09/2030 8.84
=T FROOS2 07/03/2022 15/09/2030 8.65
71 166 FROOS3 31/03/2021 15/04/2040 19.32
9 16Z. | FR0083 30/06/2021 15/04/2040 19.07
d 168 FROOS3 30/09/2021 15/04/2040 18.81
| 169 | FROOS3 30/12/2021 15/04/2040 18.56
170 FROO83 07/03/2022 15/04/2040 18.37
172 FRO084 31/03/2021 15/02/2026 4.95
172 FRO084 29/06/2021 15/02/2026 4.70
173 FRO084 30/09/2021 15/02/2026 4.44
174 FRO084 30/12/2021 15/02/2026 4.19
175 FRO084 07/03/2022 15/02/2026 4.00
176= | FRO0S5 31/03/2021 15/04/2031 10.19
177 | FRO0S5 24/06/2021 15/04/2031 9.95
178 FROOS5 30/09/2021 15/04/2031 9.68
179 | FRO0S5 30/12/2021 15/04/2031 9.43
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Hak Cipta| Diljndungi Undang-Undang
T Ditarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
5 a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
enulisan kritik dan tinjauan suatu masalah.
KWIK KIAN GIE P an J: _ .
SCHOOL OF BUSINESS b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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My t—Ditarang mengutp Sebagian atauseturu RKarya wts i tanpa mencantumkan dan menyebutkan sumber:
W\@th a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF BUSINESS b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

2. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.



"OWMIg| uizi eduey

undede ynjuaq wejep 1ul sijny eAuey ynanyas neje ueibeqgas yeAueqiadwaw uep ueywnwnbusw buede)iq -z

‘OyM|g| Jelem buek uebunuaday ueyibniaw yepny uediinbuad q

919 NV SIMY

"yejesew niens ueneluly uep yiidy uesijnuad

‘uedode) ueunsnAuad ‘yerw eAsey uesnnuad ‘uennauad ‘ueyipipuad uebunuaday ynjun eAuey uediynbusd e

TR
A
¢

s

Lampiran 6: Data Indeks Harga Saham Gabungan Periode 2021 - 2022

31D uen] MYIM)| e)iew.oju] uep siusig

=\
N — Data IHSG
9 2 Maret2021
1 26Mar-21 6195.562
d  29Mar-21 6166.818
4 T 3:Mar-21 6071.442
q ~ 3:Mar-21 5985.522
4S5 = Juni2021
4 9 1RJun-21 6095.497
9 3 15Jun-21 6089.038
1 5 28un-21 6012.056
o = 28Jun-21 5939.471
4 = 28un-21 5949.050
4 € 3gJun-21 5985.489
5 % - September 2021
4 % 13sep-21 6088.157
4 2&Sep-21 6144.815
1  2Zsep21 6122.495
1 28sep21 6113.112
4 29sep-21 6162.554
4 3@&sep-21 6286.943
;% ; Desember 2021
= 27Des-21 6575.444
4  28'Des-21 6598.343
4 29-Des-21 6600.677
i 30-Des-21 6581.482
3 - Maret 2022
= g—Mar—ZZ 6921.441
d  0Z&Mar-22 6928.328
4 ozMmar22 6869.066
;T
=
@
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| Lampiran 7: Hasil Uji menggunakan EVIEWS12

:Jaquins ueyingaAuaw uep ueywniueduaw edue) 1ul siny eAJey yninias neje ueibeqgas diynbusw Buedeyiq *|

buepun-buepun 1bunpunig exdig ey

A.-Hasil Uji Statistik Deskriptif

"Date: 03/14/23 Time: 23:03
SSample: 202101 202201

= HARGA MATURITAS SUKU BUNGA DEPOSITO IHSG
@ Mean 1.095538 9.700000 3.498800 6342.307
‘ Median 1.081750 9.038889 3.460000 6286.943
' Maximum 1.325900 27.51944 4.058000 6928.328
5 Minimum 0.850500 0.191667 3.030000 5939.471
o Std. Dev. 0.084359 6.612057 0.358771 347.7122
c Skewness 0.531194 0.711774 0.277738 0.385304
ﬁ Kurtosis 2.974191 2.745667 1.854410 1.634225
Jarque-Bera 8.940564 16.55515 12.83237 19.46850
o Probability 0.011444 0.000254 0.001635 0.000059
f Sum 208.1523 1843.000 664.7720 1205038.
3 Sum Sq. Dev. 1.344993 8262.947 24.32748 22850815
= Observations 190 190 190 190
B.. Estimasi Regresi Data Panel
s1. Data dalam Common Effect Model (CEM)
Dependent Variable: HARGA
Method: Panel Least Squares
Date: 03/14/23 Time: 23:00
Sample: 20210Q1 202201
Periods included: 5
] Cross-sections included: 38
N Total panel (balanced) observations: 190
é: Variable Coefficient ~ Std. Error t-Statistic Prob.
C 1.738746 0.422785 4.112598 0.0001
= MATURITAS 0.000610 0.000928 0.657054 0.5120
SUKU BUNGA DEPOSITO -0.073536 0.042879  -1.714949 0.0880
= IHSG -6.18E-05 4,43E-05 -1.396053 0.1644
R-squared 0.018669 Mean dependent var 1.095538
Adjusted R-squared 0.002841 S.D. dependent var 0.084359
S.E. of regression 0.084239  Akaike info criterion -2.089498
Sum squared resid 1.319884 Schwarz criterion -2.021140
Log likelihood 202.5023 Hannan-Quinn criter. -2.061807
F-statistic 1.179474  Durbin-Watson stat 0.095115
Prob(F-statistic) 0.318877
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Data dalam Fixed Effect Model (FEM)

Dependent Variable: HARGA

Method: Panel Least Squares

Date: 03/14/23 Time: 23:00

Sample: 2021Q1 202201

Periods included: 5

Cross-sections included: 38

Total panel (balanced) observations: 190

Variable Coefficient ~ Std. Error t-Statistic Prob.
C 2.525768 0.683462 3.695552 0.0003
MATURITAS -0.105961 0.081576  -1.298928 0.1960
SUKU BUNGA DEPOSITO 0.017355 0.063422 0.273645 0.7847
IHSG -7.30E-05 1.94E-05 -3.763936 0.0002
Effects Specification
Cross-section fixed (dummy variables)

R-squared 0.957357 Mean dependent var 1.095538
Adjusted R-squared 0.945909 S.D. dependent var 0.084359
S.E. of regression 0.019620 Akaike info criterion -4.836065
Sum squared resid 0.057355 Schwarz criterion -4.135391
Log likelihood 500.4262 Hannan-Quinn criter. -4,552232
F-statistic 83.62755 Durbin-Watson stat 2.082236

Prob(F-statistic) 0.000000
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Data dalam Random Effect Model (REM)

Dependent Variable: HARGA

Method: Panel EGLS (Cross-section random effects)

Date: 03/14/23 Time: 23:03

Sample: 202101 202201

Periods included: 5

Cross-sections included: 38

Total panel (balanced) observations: 190

Swamy and Arora estimator of component variances

Variable Coefficient ~ Std. Error t-Statistic Prob.
C 1.643860 0.101032 16.27072 0.0000
MATURITAS 0.000548 0.002034 0.269469 0.7879
SUKU BUNGA DEPOSITO -0.064517 0.010130 -6.369039 0.0000
IHSG -5.17E-05 1.03E-05 -4.998460 0.0000
Effects Specification
S.D. Rho
Cross-section random 0.082142 0.9460
Idiosyncratic random 0.019620 0.0540
Weighted Statistics
R-squared 0.196049 Mean dependent var 0.116360
Adjusted R-squared 0.183082 S.D. dependent var 0.021806
S.E. of regression 0.019709 Sum squared resid 0.072251
F-statistic 15.11914 Durbin-Watson stat 1.701562
Prob(F-statistic) 0.000000
Unweighted Statistics
R-squared 0.018368 Mean dependent var 1.095538
Sum squared resid 1.320288 Durbin-Watson stat 0.093116
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Hasil Uji Chow

Redundant Fixed Effects Tests
Equation: MODEL FEM
Test cross-section fixed effects

Effects Test Statistic d.f. Prob.
Cross-section F 88.645192 (37,149) 0.0000
Cross-section Chi-square 595.847666 37 0.0000
Cross-section fixed effects test equation:
Dependent Variable: HARGA
Method: Panel Least Squares
Date: 03/14/23 Time: 23:00
Sample: 202101 202201
Periods included: 5
Cross-sections included: 38
Total panel (balanced) observations: 190
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 1.738746 0.422785 4.112598 0.0001
MATURITAS 0.000610 0.000928 0.657054 0.5120
SUKU BUNGA DEPOSITO -0.073536 0.042879  -1.714949 0.0880
IHSG -6.18E-05 443E-05 -1.396053 0.1644
R-squared 0.018669 Mean dependent var 1.095538
Adjusted R-squared 0.002841 S.D. dependent var 0.084359
S.E. of regression 0.084239 Akaike info criterion -2.089498
Sum squared resid 1.319884 Schwarz criterion -2.021140
Log likelihood 202.5023 Hannan-Quinn criter. -2.061807
F-statistic 1.179474  Durbin-Watson stat 0.095115
Prob(F-statistic) 0.318877
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Hasil Uji Hausman

Correlated Random Effects - Hausman Test
Equation: MODEL REM
Test cross-section random effects

Test Summary Chi-Sq. Statistic Chi-Sq. d.f. Prob.
Cross-section random 3.698212 3 0.2959
Cross-section random effects test comparisons:
Variable Fixed Random Var(Diff.) Prob.
MATURITAS -0.105961 0.000548 0.006650 0.1915
SUKU BUNGA DEPOSITO 0.017355 -0.064517 0.003920 0.1910
IHSG -0.000073  -0.000052 0.000000 0.1939
Cross-section random effects test equation:
Dependent Variable: HARGA
Method: Panel Least Squares
Date: 03/14/23 Time: 23:02
Sample: 202101 202201
Periods included: 5
Cross-sections included: 38
Total panel (balanced) observations: 190
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 2.525768 0.683462 3.695552 0.0003
MATURITAS -0.105961 0.081576  -1.298928 0.1960
SUKU BUNGA DEPOSITO 0.017355 0.063422 0.273645 0.7847
IHSG -7.30E-05 1.94E-05 -3.763936 0.0002
Effects Specification
Cross-section fixed (dummy variables)
R-squared 0.957357 Mean dependent var 1.095538
Adjusted R-squared 0.945909 S.D. dependent var 0.084359
S.E. of regression 0.019620 Akaike info criterion -4.836065
Sum squared resid 0.057355 Schwarz criterion -4,135391
Log likelihood 500.4262 Hannan-Quinn criter. -4.552232
F-statistic 83.62755 Durbin-Watson stat 2.082236
Prob(F-statistic) 0.000000
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Hasil Uji Lagrange Multiplier

@ Lagrange Multiplier Tests for Random Effects
Null hypotheses: No effects
5 Alternative hypotheses: Two-sided (Breusch-Pagan) and one-sided
Py (all others) alternatives
(o]
° Test Hypothesis
; Cross-section Time Both
;;: Breusch-Pagan 339.1369 1.690491 340.8274
5 (0.0000) (0.1935) (0.0000)
A Honda 18.41567 -1.300189 12.10247
; (0.0000) (0.9032) (0.0000)
é King-Wu 18.41567 -1.300189 4.516952
S. (0.0000) (0.9032) (0.0000)
c
; Standardized Honda 18.70859 -0.590188 10.12514
o (0.0000) (0.7225) (0.0000)
5
3 Standardized King-Wu 18.70859 -0.590188 3.544569
) (0.0000) (0.7225) (0.0002)
5
§h Gourieroux, et al. - - 339.1369
o (0.0000)
=
3
)
o . .. . .
C.ZzHasil Uji Asumsi Klasik
)
=1. Uji Normalitas
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Series: Standardized Residuals

Sample 2021Q1 2022Q1
Observations 190

Mean
Median
Maximum
Minimum
Std. Dev.
Skewness
Kurtosis

Jarque-Bera
Probability

1.79e-16

-0.010476

0.222407

-0.233792

0.083580
0.489257
2.845759

7.768474
0.020564
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Uji Multikolinearitas

(319 ueny MImy exrEWIOU] UBP SIusig INMISUI) Y [81 1w exdid e (J)

MATURITAS SUKU BUNGA DEPOSITO IHSG
MATURITAS 1.000000 0.051364 -0.056065
SUKU BUNGA DEPOSITO 0.051364 1.000000 -0.917253
IHSG -0.056065 -0.917253 1.000000
Uji Heteroskedastisitas
Heteroskedasticity Test: White
Null hypothesis: Homoskedasticity
F-statistic 1.914581 Prob. F(9,180) 0.0524
Obs*R-squared 16.59947 Prob. Chi-Square(9) 0.0554
Scaled explained SS 1459351 Prob. Chi-Square(9) 0.1027
Test Equation:
Dependent Variable: RESID"2
Method: Least Squares
Date: 03/14/23 Time: 23:05
Sample: 1 190
Included observations: 190
Variable Coefficient ~ Std. Error t-Statistic Prob.
C 7.271011 3.461998 2.100236 0.0371
MATURITAS"2 -1.59E-05 1.41E-05 -1.126994 0.2612
MATURITAS*SUKU BUNGA DEPOSITO 0.000184 0.000694 0.264245 0.7919
MATURITAS*IHSG 3.73E-09 7.19E-07 0.005187 0.9959
MATURITAS 5.52E-05 0.006849 0.008057 0.9936
SUKU BUNGA DEPOSITO”2 0.073910 0.045116 1.638243 0.1031
SUKU BUNGA DEPOSITO*IHSG 0.000142 7.07E-05 2.005302 0.0464
SUKU BUNGA DEPOSITO -1.429302 0.716379 -1.995176 0.0475
IHSG"2 7.74E-08 4.13E-08 1.874802 0.0624
IHSG -0.001487 0.000747 -1.989751 0.0481
R-squared 0.087366 Mean dependent var 0.006947
Adjusted R-squared 0.041734 S.D. dependent var 0.009434
S.E. of regression 0.009235 Akaike info criterion -6.480332
Sum squared resid 0.015353 Schwarz criterion -6.309436
Log likelihood 625.6316 Hannan-Quinn criter. -6.411105
F-statistic 1.914581 Durbin-Watson stat 0.585244
Prob(F-statistic) 0.052416
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ependent Variable: HARGA
thod: Panel EGLS (Cross-section random effects)
gDate: 03/14/23 Time: 23:03
=~Sample: 202101 202201
O Periods included: 5
T Cross-sections included: 38
YTotal panel (balanced) observations: 190

D. Analisis Regresi Berganda, Uji-F, Uji-t, Uji Koefisien Determinasi (R?)

3 Swamy and Arora estimator of component variances

; Variable Coefficient ~ Std. Error t-Statistic Prob.

A C 1.643860 0.101032 16.27072 0.0000
é MATURITAS 0.000548 0.002034 0.269469 0.7879
—~SUKU BUNGA DEPOSITO -0.064517 0.010130 -6.369039 0.0000
P IHSG -5.17E-05 1.03E-05 -4.998460 0.0000
g Effects Specification

- S.D. Rho

w0

= Cross-section random 0.082142 0.9460
:Idiosvncratic random 0.019620  0.0540
Q

= Weighted Statistics

-

é’h—squared 0.196049 Mean dependent var 0.116360
3Adiusted R-squared 0.183082 S.D. dependent var 0.021806
gS.E. of regression 0.019709 Sum squared resid 0.072251
5F-statistic 1511914  Durbin-Watson stat 1.701562
Y Prob(F-statistic) 0.000000

§_- Unweighted Statistics

ExR-squared 0.018368 Mean dependent var 1.095538
> Sum squared resid 1.320288 Durbin-Watson stat 0.093116
GY
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