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Lampiran 1. Data Variabel Bebas	
	TAHUN
	TRIWULAN
	X1 : BI 7 - DAY (REVERSE) REPO RATE
	X2 : TINGKAT INFLASI
	X3 : NILAI TUKAR RUPIAH

	2017
	I
	4,75
	3,64
	            13.337,00 

	 
	II
	4,75
	4,29
	            13.322,33 

	 
	III
	4,50
	3,81
	            13.388,67 

	 
	IV
	4,25
	3,53
	            13.544,67 

	2018
	I
	4,25
	3,28
	            13.592,33 

	 
	II
	4,83
	3,25
	            14.077,33 

	 
	III
	5,50
	3,09
	            14.684,33 

	 
	IV
	5,92
	3,17
	            14.682,33 

	2019
	I
	6,00
	2,62
	            14.126,00 

	 
	II
	6,00
	3,14
	            14.247,00 

	 
	III
	5,50
	3,4
	            14.145,67 

	 
	IV
	5,00
	2,95
	            14.003,67 

	2020
	I
	4,75
	2,87
	            14.784,33 

	 
	II
	4,75
	2,27
	            14.730,67 

	 
	III
	4,00
	1,43
	            14.708,33 

	 
	IV
	3,75
	1,57
	            14.308,00 

	2021
	I
	3,58
	1,43
	            14.295,00 

	 
	II
	3,50
	1,48
	            14.424,67 

	 
	III
	3,50
	1,57
	            14.390,67 

	 
	IV
	3,50
	1,76
	            14.269,33 


 








	TAHUN
	TRIWULAN
	X4 : EARNING PER SHARE

	
	
	BBCA
	BBNI
	BBRI
	BMRI
	BBTN
	ARTO 

	2017
	I
	202
	173
	54,30
	174,81
	56
	0,12

	 
	II
	427
	344
	109,81
	405,56
	120
	(4,15)

	 
	III
	683
	545
	167,77
	322,91
	189
	(7,34)

	 
	IV
	945
	730
	236,93
	442,28
	288
	(7,24)

	2018
	I
	223
	195
	60,47
	125,57
	65
	(3,11)

	 
	II
	463
	399
	121,83
	260,96
	134
	(5,59)

	 
	III
	751
	613
	192,02
	387,68
	211
	(8,44)

	 
	IV
	1049
	805
	264,66
	536,04
	286
	(19,31)

	2019
	I
	246
	219
	66,79
	154,99
	68
	(97,19)

	 
	II
	522
	489
	132,21
	289,95
	123
	(11,74)

	 
	III
	849
	642
	202,69
	433,03
	76
	(15,82)

	 
	IV
	1159
	825
	281,31
	588,90
	20
	(101,11)

	2020
	I
	267
	228
	67
	169,63
	43
	(21,04)

	 
	II
	496
	239
	83
	220,63
	72
	(8,52)

	 
	III
	813
	232
	115
	300,69
	106
	(87,66)

	 
	IV
	1100
	176
	152
	360,18
	151
	(22,49)

	2021
	I
	286
	128
	56
	126,92
	59
	(3,51)

	 
	II
	586
	270
	102
	268,06
	87
	(3,69)

	 
	III
	941
	416
	154
	412,36
	143
	(2,49)

	 
	IV
	255
	585
	238
	601,06
	224
	6,48



	











Lampiran 2. Data Variabel Terikat
	TAHUN
	TRIWULAN
	Y : HARGA SAHAM PERBANKAN

	
	
	BBCA
	BBNI
	BBRI
	BMRI
	BBTN
	ARTO 

	2017
	I
	18.190
	2.893
	6.081
	7.042
	2.110
	20

	 
	II
	18.292
	2.772
	6.175
	6.508
	2.467
	25

	 
	III
	17.525
	2.038
	6.984
	7.619
	2.920
	21

	 
	IV
	21.917
	3.242
	7.483
	8.533
	3.177
	20

	2018
	I
	23.825
	3.710
	8.012
	8.210
	2.470
	24

	 
	II
	23.283
	2.972
	7.008
	7.858
	2.870
	20

	 
	III
	25.790
	3.987
	7.980
	9.985
	2.955
	20

	 
	IV
	26.792
	4.992
	7.850
	8.690
	2.315
	22

	2019
	I
	24.567
	3.910
	7.485
	9.092
	2.537
	20

	 
	II
	24.518
	4.110
	7.808
	9.067
	2.487
	20

	 
	III
	26.210
	4.180
	7.410
	7.845
	2.140
	87

	 
	IV
	23.918
	4.930
	7.825
	8.480
	2.315
	317

	2020
	I
	26.898
	6.090
	6.987
	8.935
	1.970
	486

	 
	II
	27.852
	2.832
	6.627
	8.475
	3962
	972

	 
	III
	27.978
	3.158
	5.570
	7.702
	1.315
	2.286

	 
	IV
	26.255
	4.779
	7.342
	5.638
	1.587
	2.776

	2021
	I
	22.162
	4.322
	6.292
	5.742
	1.787
	7.858

	 
	II
	21.268
	3.984
	6.025
	5.243
	1.532
	11.975

	 
	III
	17.185
	3.798
	5.983
	5.275
	1.380
	16.075

	 
	IV
	16.350
	3.195
	5.067
	6.810
	1.730
	15.775














Lampiran 3. Hasil Output SPSS	
	Descriptive Statistics

	
	Mean
	Std. Deviation
	N

	Harga Saham Perbankan
	7768,95
	791,119
	20

	BI 7 – Day (Reverse) Repo Rate
	4,6290
	,84531
	20

	Tingkat Inflasi
	2,7275
	,90168
	20

	Nilai Tukar Rupiah
	14153,1165
	484,13329
	20

	Earning Per Share
	363,1083
	181,85065
	20




	One-Sample Kolmogorov-Smirnov Test

	
	Unstandardized Residual

	N
	20

	Normal Parametersa,b
	Mean
	.0000000

	
	Std. Deviation
	2150.28108731

	Most Extreme Differences
	Absolute
	.090

	
	Positive
	.084

	
	Negative
	-.090

	Kolmogorov-Smirnov Z
	.403

	Asymp. Sig. (2-tailed)
	.997




	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	T
	Sig.
	Collinearity Statistics

	
	B
	Std. Error
	Beta
	
	
	Tolerance
	VIF

	1
	(Constant)
BI7DRR
Tingkat Inflasi
Nilai Tukar Rupiah
EPS
	-8516,781
95,346
-246,192
1,152

,568
	4508,323
175,634
217,735
,323

,511
	
,102
-,281
,705

,131
	-1,889
,543
-1,131
3,572

1,112
	,078
,595
,276
,003

,284
	
,344
,197
,311

,879
	
2,905
5,080
3,215

1,137

	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	T
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	-8516,781
	4508,323
	
	-1,889
	,078

	
	BI7DRR
	95,346
	175,634
	,102
	,543
	,595

	
	Tingkat Inflasi
	-246,192
	217,735
	-,281
	-1,131
	,276

	
	Nilai Tukar Rupiah
	1,152

	,323

	,705

	3,572

	,003


	
	EPS
	,568
	,511
	,131
	1,112
	,284

	a. Dependent Variable: Harga Saham Perbankan	




	Model Summaryb

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

	1
	,905a
	,818
	,770
	379,696

	a. Predictors: (Constant), BI7DRR, Tingkat Inflasi, Nilai Tukar Rupiah, EPS

	b. Dependent Variable: Harga Saham Perbankan




	ANOVAa

	Model
	Sum of Squares
	df
	Mean Square
	F
	Sig.

	1
	Regression
	9728977,571
	4
	2432244,393
	16,871
	,000b

	
	Residual
	2162533,379
	15
	144168,892
	
	

	
	Total
	11891510,950
	19
	
	
	

	a. Dependent Variable: Harga Saham Perbankan

	b. Predictors: (Constant), BI7DRR, Tingkat Inflasi, Nilai Tukar Rupiah, EPS












	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	T
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	-8516,781
	4508,323
	
	-1,889
	,078

	
	BI7DRR
	95,346
	175,634
	,102
	,543
	,595

	
	Tingkat Inflasi
	-246,192
	217,735
	-,281
	-1,131
	,276

	
	Nilai Tukar Rupiah
	1,152

	,323

	,705

	3,572

	,003


	
	EPS
	,568
	,511
	,131
	1,112
	,284

	a. Dependent Variable: Harga Saham Perbankan




	Coefficientsa

	Model
	Unstandardized Coefficients
	Standardized Coefficients
	T
	Sig.

	
	B
	Std. Error
	Beta
	
	

	1
	(Constant)
	-8979,000
	4332,384
	
	-2,073
	,056

	
	BI7DRR
	67,894
	160,518
	,075
	,423
	,678

	
	Tingkat Inflasi
	-218,322
	204,828
	-,249
	-1,066
	,303

	
	Nilai Tukar Rupiah
	1,189

	,307

	,728

	3,878

	,001


	
	EPS
	,552
	,514
	,127
	1,075
	,300

	a. Dependent Variable: Harga Saham Perbankan





