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*i Lampiran 1: Daftar 52 Perusahaan Manufaktur

"yejesew niens ueneluly uep ynidy uesijnuad

‘OyM|g| Jelem buek uebunuaday ueyibniaw yepny uediinbuad q
‘uedode) ueunsnAuad ‘yerw eAsey uesnnuad ‘uennauad ‘ueyipipuad uebunuaday ynjun eAuey uediynbusd e

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

buepun-buepun 1bunpunig exdig ey

No | Nama Perusahaan singkatan
1 | PT. Ades Waterss Indonesia Thk ADES
2 | PT. Delta Djakarta Thk DLTA
3 | PT. Fast Food Indonesia Thk FAST
4 | PT. Indofood CBP Sukses Makmur Thk ICBP
5 | PT. Mayora Indah Tbk MYOR
6 | PT. Ultra Jaya Milk Tbk. ULTJ
7 | PT. Bentoel International Investama Thk RMBA
8 | PT. Gudang Garam Thk GGRM
9 | PT. Hanjaya Mandala Sampoerna Thk HMSP
= 10 | PT. Sunson Textile Manufacture Thk SSTM
* 11 | PT. APAC Citra Centertex Thk MYTX
12 | PT. Indo Acidatama Thk SRSN
13 | PT. Primarindo Asia Infrastructure Thk BIMA
P 14 | PT. Sepatu Bata Thk BATA
% 15| PT. Tirta Mahakam Resource Thk TIRT
. 16 | PT. Fajar Surya Wisesa Thk FASW
17 | PT. Kertas Basuki Rachmat Indonesia Tbhk KBRI
18 | PT. Suparma Thk SPMA
= 19 | PT. AKR Corpindo Tbhk AKRA
20 | PT. Budi Acid Jaya Tbk BUDI
21 | PT. Eterindo Wahatama Thk ETWA
. 22 | PT. Duta Pertiwi Nusantara Thk DPNS
23 | PT. Intanwijaya International Thk INCI
24 | PT. Alam Karya Unggul Thk AKKU
25 | PT. Asashimas Flat Glass Thk AMFG
= 26 | PT. Asiaplast Industries Thk APLI
27 | PT. Berlina Tbk BRNA
28 | PT. Trias Sentosa Thk TRST
29 | PT. Semen Gresik Thk SMGR
. 30 | PT. Alumindo Light Metal industry Tbk ALMI
31 | PT. Betonjaya Manunggal Thk BTON
32 | PT Gunawan Dianjaya Steel Thk GDST
33 | PT Indal Alumunium Industry Tbk INAI
34 | PT. Jaya pari Steel Thk JPRS
35 | PT Lion Mesh Prima Thk LMSH
36 | PT Lion Metal Works Tbk LION
37 | PT Pelangi Indah Canindo Thk PICO
38 | PT. Kedaung Indah Can Tbk KICI
v 39 | PT Arwana Citramulia Thk ARNA
= 40 | PT Intikeramik Alamasri Industry Tbk IKAI
41 | PT Keramika Indonesia Assosiasi Tbk KIAS
v 42 | PT Mulia Industrindo Tbk MLIA
43 | PT Surya Toto Indonesia Thk TOTO
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@ Halk cipta miliklIBIKKG (Institut Bisnis dan Informatika Kwik Kian Gie) _Bmﬂmnr_ﬂ Wmu_._mu Qm_.- _-.-.w.oq.smﬁm—nm —A<<_—A —Qm: mmm
Hak Cipta Dilindungi Undang-Undang
1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
%mm@ a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF _é:zﬂmm 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 : Perhitungan CAR untuk Perusahaan Sampel

. .15 ADES
U Um’
EEEE ADES
- TAHUN_ | HARI | TANGGAL | Pit IHSGt Rit RMt | Arit CAR it
1722 °[n® 12/4/2013 4,450.00 |  4,937.21
4555 c|H5 | 15/04/2013 4,450.00 |  4,894.59 | 0.0000 | (0.0086) | 0.0086
;Dg%g 5 o He4 17/04/2013 4,525.00 | 4,998.65| 0.0169| 0.0213| (0.0044)
452 5| H3 | 18/04/2013 4650.00 | 5,012.64 | 0.0276| 0.0028 | 0.0248
A2 50 5| HR2 | 10/04/2013 4,625.00 | 4,998.46 | (0.0054) | (0.0028) | (0.0025)
é;z%ég Hel | 22/04/2013 455000 | 499692 (0.0162) | (0.0003) | (0.0159) | () oo
4252 8 H 23/04/2013 4,550.00 |  4,975.33 | 0.0000 | (0.0043) | 0.0043
q335 <29 HrL | 24/04/2013 4,400.00 | 5,011.61 | (0.0330) | 0.0073 | (0.0403)
9255 2] He2 | 25/04/2013 4,375.00 |  4,994.52 | (0.0057) | (0.0034) | (0.0023)
9559 2| H#3 | 26/04/2013 4,275.00 |  4,978.51 | (0.0229) | (0.0032) | (0.0197)
4 25 [H¥4 | 29/04/2013 4225.00 | 4,999.75 | (0.0117) | 0.0043 | (0.0160)
4 B35 |H5 | 30/04/2013 4,100.00 |  5,034.07 | (0.0296) | 0.0069 | (0.0365)
I 25 |hd 24/3/2014 2,075.00 |  4,720.42
4 5% |[HB 25/3/2014 2,080.00 | 4,703.09 | 0.0024 | (0.0037) | 0.0061
2o | H#4 26/3/2014 2,075.00 | 4,728.24 | (0.0024) | 0.0053 | (0.0078)
=5 | He3 27/3/2014 2,065.00 |  4,723.06 | (0.0048) | (0.0011) | (0.0037)
25 | H 28/3/2014 2,070.00 | 4,768.28 | 0.0024 | 0.0096 | (0.0072)
oty |HEL 1/4/2014 207500 | 487393 | 0.0024| 00222 (0.0197) |, 17g)
5o | H 2/4/2014 2,055.00 |  4,870.21 | (0.0096) | (0.0008) | (0.0089)
S S |HH 3/4/2014 2,055.00 | 4,891.32 [ 0.0000 | 0.0043 | (0.0043)
EEa Y 41412014 2,045.00 |  4,857.94 | (0.0049) | (0.0068) | 0.0020
235 [Hy3 71412014 2,025.00 | 4,921.04 [ (0.0098) | 0.0130 | (0.0228)
£ [ Hw4 8/4/2014 2,010.00 |  4,921.40 | (0.0074) | 0.0001 | (0.0075)
S o |45 9/4/2014 2,010.00 | 4,921.40 | 0.0000 | 0.0000 | 0.0000
-2 |H® | 31/3/2015 1,375.00 | 551867
2% |EES5 30/3/2015 1,370.00 | 5,438.66 | (0.0036) | (0.0145) | 0.0109
E H-4 27/3/2015 1,375.00 | 5,396.85 | 0.0036 | (0.0077) | 0.0113
AL3 30/3/2015 1,370.00 | 5438.66 | (0.0036) | 0.0077 | (0.0114)
H=2 31/3/2015 1,375.00 | 5518.67 | 0.0036 | 0.0147 | (0.0111)
sor4 L 1/4/2015 1,375.00 | 5466.87 | 0.0000 | (0.0094) | 0.0094 | ..o
H 2/4/2015 1,380.00 | 5456.40 | 0.0036 | (0.0019) | 0.0056
i+ 1 6/4/2015 1,375.00 | 5,480.03 | (0.0036) | 0.0043 | (0.0080)
H+2 71412015 1,375.00 | 5523.29 | 0.0000 | 0.0079 | (0.0079)
B3 8/4/2015 1,375.00 | 5486.58 | 0.0000 | (0.0066) | 0.0066
B4 9/4/2015 1,375.00 | 5500.90 | 0.0000 | 0.0026 | (0.0026)
B#5 | 10/4/2015 1,380.00 | 549134 | 0.0036 | (0.0017) | 0.0054
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27 DLTA
DLTA
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt | Arit CAR it
1 77 [h® 28/3/2013 | 16,500,000.00 | 4,845.37
4352 |HB 1/4/2013 16,900,000.00 | 4,843.19 | 0.0242 | (0.0004) | 0.0247
EXS g% | Hea 2/4/2013 16,900,000.00 | 4,957.25 | 0.0000 | 0.0236 | (0.0236)
4°55 2 H3 3/4/2013 16,900,000.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
4= =2/ H2 4/4/2013 16,900,000.00 | 4,850.18 | 0.0000 | (0.0264) | 0.0264
%@%ﬁ%é Hz1 5/4/2013 16,900,000.00 | 4,858.07 | 0.0000 | 0.0016 | (0.0016) | (011,
1227 =|H 8/4/2013 16,900,000.00 | 4,846.70 | 0.0000 | (0.0023) | 0.0023
%@?% £ HA1 9/4/2013 16,900,000.00 | 4,899.59 | 0.0000 | 0.0109 | (0.0109)
;§§ 5 S| H¥2 | 10/4/2013 | 16,300,000.00 | 4,877.48 | (0.0355) | (0.0045) | (0.0310)
4524 2/ H#3 | 11/4/2013 | 16,250,000.00 | 4,786.97 | (0.0031) | (0.0186) | 0.0155
4525 3| H¥4 | 12/4/2013 | 16,250,000.00 | 4,829.57 | 0.0000 | 0.0089 | (0.0089)
4282 S| H¥5 | 15M4/2013 | 16,500,000.00 | 4,894.59 | 0.0154 | 0.0135| 0.0019
4523 2[hbd 20/03/2014 | 17,250,000.00 | 4,698.97
9 ZE |H5 [ 21/03/2014 | 17,250,000.00 | 4,700.21 | 0.0000 | 0.0003 | (0.0003)
4 =2 | H#4 | 24/03/2014 | 17,250,000.00 | 4,720.42 | 0.0000 | 0.0043 | (0.0043)
4 25 |H83 | 25/03/2014 | 17,250,000.00 | 4,703.09 | 0.0000 | (0.0037) | 0.0037
3 5% |H=2 | 26/03/2014 | 17,250,000.00 | 4,728.24 | 0.0000 | 0.0053 | (0.0053)
] @]3% Hil | 27/03/2014 | 1725000000 | 4,723.06 | 0.0000 | (0.0011) | 0.00LL| ooy
=% | H 28/03/2014 | 17,250,000.00 | 4,768.28 | 0.0000 | 0.0096 | (0.0096)
52 |HM 1/4/2014 |  18,000,000.00 | 4,873.93 | 0.0435| 0.0222| 0.0213
=2 [He2 2/4/2014 |  18,000,000.00 | 4,870.21 | 0.0000 | (0.0008) | 0.0008
T o | H+3 3/4/2014 | 18,000,000.00 | 4,891.32 | 0.0000 | 0.0043 | (0.0043)
32 H+4 4/4/2014 |  18,050,000.00 | 4,857.94 | 0.0028 | (0.0068) | 0.0096
535 | H#5 7/4/2014 |  18,050,000.00 | 4,921.04 | 0.0000 | 0.0130 | (0.0130)
S5 | E6 [ 23/03/2015 | 13,400,000.00 | 5,437.10
© = |E5 | 24/03/2015 | 13,650,000.00 | 5447.65 | 0.0187 | 0.0019 | 0.0167
S . |H4 | 25/03/2015 | 13,650,000.00 | 5,405.49 | 0.0000 | (0.0077) | 0.0077
-3 | HB3 | 26/03/2015 | 13,650,000.00 | 5368.80 | 0.0000 | (0.0068) | 0.0068
S % |H2 | 27/03/2015 | 13,850,000.00 | 5,396.85 | 0.0147 | 0.0052| 0.0094
2%014 H:l | 30/03/2015 | 14,025,000.00 | 5438.66 | 0.0126| 0.0077| 0.0049 | o ..,
H 1/4/2015 14,000,000.00 | 5,466.87 | (0.0018) | 0.0052 | (0.0070)
H+1 2/4/2015 14,000,000.00 | 5,456.40 | 0.0000 | (0.0019) | 0.0019
o2 6/4/2015 14,000,000.00 | 5,480.03 | 0.0000 | 0.0043 | (0.0043)
H+3 7/4/2015 14,000,000.00 | 5,523.29 | 0.0000 | 0.0079 | (0.0079)
= 8/4/2015 14,000,000.00 | 5,486.58 | 0.0000 | (0.0066) | 0.0066
45 9/4/2015 14,000,000.00 | 5,500.90 | 0.0000 | 0.0026 | (0.0026)
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FAST
P TAHUN:| HARI | TANGGAL | Pit IHSGt Rit RMt Arit CAR it
+ . L5672 [ 20/03/2013 | 10,999.99 | 4,831.50
3555 5|H5 21/03/2013 | 10,999.99 | 4,802.67 | 0.0000 | (0.0060) | 0.0060
15555/ H4 22/03/2013 | 11,100.01 | 4,723.16 | 0.0091 | (0.0166) | 0.0256
$5222/H3 25/03/2013 | 11,100.01 | 4,777.90 | 0.0000 | 0.0116 | (0.0116)
$ 5255829 | 26032013 | 11,100.01| 4,84252| 0.0000| 0.0135 | (0.0135)
§2§1§ 5 B 27/03/2013 | 11,10001| 492810 | 0.0000| 00177 | (0.0177) | oo
ek 28/03/2013 | 11,100.01 | 4,940.99 | 0.0000 | 0.0026 | (0.0026) |
325 =S| pl 1/4/2013 11,100.01 | 4,937.58 | 0.0000 | (0.0007) | 0.0007
J 2> S S[H+2E | 2/4/2013 | 11,000.01| 4,957.25| 0.0000 | 0.0040 | (0.0040)
4555 ¢2|H3 3/4/2013 | 11,100.01 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
2. §§ S| H+4 41412013 12,199.98 4,922.61| 0.0991 | (0.0118) | 0.1109
4908 2| H+52 | 5/4/2013 | 12,199.98| 4,926.07| 0.0000 | 0.0007 | (0.0007)
$3 2 25 |h-6 20/03/2014 2,450.00 4,698.97
§< ZE|HS 21/03/2014 | 2,400.00 |  4,700.21 | (0.0204) | 0.0003 | (0.0207)
4% © 2| H-4Z | 24/03/2014 | 2500.00| 4,720.42 | 0.0417 | 0.0043| 0.0374
¥ 5 ® 5| H-3 25/03/2014 | 2,500.00 | 4,703.09 | 0.0000 | (0.0037) | 0.0037
} = 58|H2 26/03/2014 | 2,500.00 | 4,728.24 | 0.0000 | 0.0053 | (0.0053)
f_'zofé% H-1 27/03/2014 | 2500.00 | 4,723.06 | 0.0000 | (0.0011) | 0.0011 (0.0555)
T TZ3|H 28/03/2014 | 2500.00 | 4,768.28 | 0.0000 | 0.0096 | (0.0096)
E gg H+1 1/4/2014 | 2,500.00 | 4,873.93 | 0.0000 | 0.0222 | (0.0222)
1 77| H+2 2/4/2014 |  2,490.00 |  4,870.21 | (0.0040) | (0.0008) | (0.0032)
I 2 o[H+3 3/4/2014 | 2,425.00| 4,891.32 | (0.0261) | 0.0043 | (0.0304)
I 5 Z|H#4 4/4/2014 | 2,425.00 | 4,857.94 | 0.0000 | (0.0068) | 0.0068
T 53| H5 7/4/2014 | 242500 | 4,921.04| 0.0000| 0.0130 | (0.0130)
4 2 &[H-62 | 20/03/2015 | 1,565.00| 5443.06
1 . ZlHS 23/03/2015 | 1,590.00 | 5437.10| 0.0160 | (0.0011) | 0.0171
] % a|HA 24/03/2015 | 1,615.00 | 5447.65| 0.0157| 0.0019| 0.0138
k - 3| H-3 25/03/2015 | 1,610.00 |  5,405.49 | (0.0031) | (0.0077) | 0.0046
] S S| H-2 26/03/2015 | 1,585.00 | 5,368.80 | (0.0155) | (0.0068) | (0.0087)
201-%; H-lo, | 27/03/2015 | 159000 | 5396.85| 0.0032| 0.0052| (0.0021) | o o,c
H 30/03/2015 | 1,600.00 | 5438.66 | 0.0063| 0.0077 | (0.0015)
H+& | 31/03/2015 | 1615.00| 551867 | 0.0094| 0.0147 | (0.0053)
H+2 1/4/2015 1,615.00 | 5466.87 | 0.0000| (0.0094) | 0.0094
H+3 2/4/2015 1,600.00 |  5456.40 | (0.0093) | (0.0019) | (0.0074)
H+4 6/4/2015 1,595.00 |  5480.03 | (0.0031) | 0.0043 | (0.0075)
H+5 7/4/2015 1,595.00 | 5523.29| 0.0000| 0.0079 | (0.0079)
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~ 4. ICBP

ICBP
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt | Arit CAR it
195 [n® 11/3/2013 8,950.00 | 4,854.31
4252 |HB5 [ 13/03/2013 | 895000 | 483544 | 0.0000 | (0.0039) | 0.0039
4055 [H#4 | 14082013 | 9,00000] 4786.37] 00056 (0.0101)[ 00157
9°52 2 HB3 | 15/03/2013 | 9,250.00 | 4,819.32| 0.0278 | 0.0069 | 0.0209
4225 2 H2 | 18/03/2018 | 9,050.00 | 4,802.83 | (0.0216) | (0.0034) | (0.0182)
;D §§)1§E g HEL | 10/03/2013 | 9,050.00 | 4,62263| 0.0000| 0.0041[ (0.0041)| .o
1228 =[H 20/03/2013 | 8,750.00 | 4,831.50 | (0.0331) | 0.0018 | (0.0350)
4% 2% S[He1 | 21/03/2013 | 8850.00 | 4,802.67 | 0.0114 | (0.0060) | 0.0174
1528 S[He2 | 220032013 | 8400.00 | 472316 | (0.0508) | (0.0166) | (0.0343)
454 2/ H#3 | 25/03/2013 | 9,050.00 | 4,777.90 | 00774 | 0.0116 | 0.0658
1595 2[Hr4 | 26032013 | 9,150.00 | 4,84252| 0.0110 | 0.0135 | (0.0025)
4582 S H5 | 27/03/2013 | 9,500.00| 4,928.10| 0.0383] 0.0177] 0.0206
4523 2[hb 14/03/2014 | 11,100.00 | 4,878.64
9 Z2 [H5 | 17/03/2014 | 11,150.00 | 4,876.19| 0.0045| (0.0005) [ 0.0050
4 =2 |H4 | 18/03/2014 | 10,850.00 | 4,805.61 | (0.0269) | (0.0145) | (0.0124)
4 =5 | HES 19/03/2014 | 10,825.00 | 4,821.46 | (0.0023) | 0.0033 | (0.0056)
3 ©% [H=2 | 20/03/2014 | 10,800.00 | 4,698.97 | (0.0023) | (0.0254)| 0.0231
9 @]3% Hil | 21/03/2014 | 1097500] 470021 00162] 00003 | 00159 | o oooe
=2 |H 24/03/2014 | 10,200.00 | 4,720.42 | (0.0706) | 0.0043 | (0.0749) |
02 [H¥L | 25/03/2014 | 10,000.00 | 4,703.09 | (0.0196) | (0.0037) | (0.0159)
=2 [H¥2 | 26/03/2014 | 10,050.00 | 4,728.24| 0.0050 | 0.0053 | (0.0003)
22 |H+3 | 27/03/2014 | 10,150.00 | 4,723.06 | 0.0100| (0.0011)| 0.0110
32 H+4 | 28/03/2014 | 10,100.00 | 4,768.28 | (0.0049) | 0.0096 | (0.0145)
5% | m#5 | 20/03/2014 | 10,075.00 | 4,873.93| (0.0025)| 0.0222 | (0.0246)
T [H6 12/3/2015 | 14,600.00 | 5,439.83
= |E5 | 13/03/2015 | 14,625.00 | 5426.47 | 0.0017 | (0.0025)| 0.0042
5. |B4 | 16/03/2015 | 15000.00 | 543527 | 0.0256| 00016 0.0240
-5 |[H8 | 17/03/2015 | 14,900.00 | 5439.15 | (0.0067) | 0.0007 | (0.0074)
2% [E2 | 18/03/2015 | 14,900.00| 5413.15| 0.0000| (0.0048) | 0.0048
2%01 4 [HL | 19032015 | 1485000 | 545385 | (0.0034) | 0.0075] (0.0109) | e
H 20/03/2015 | 15,100.00 | 5443.06| 0.0168| (0.0020) | 0.0188
H+1 | 23/03/2015 | 14,800.00 | 5,437.10 | (0.0199) | (0.0011) | (0.0188)
H#2 | 24/03/2015 | 14,700.00 | 5,447.65 | (0.0068) | 0.0019| (0.0087)
H+3 | 25/03/2015 | 14,350.00 | 5,405.49 | (0.0238) | (0.0077) | (0.0161)
F+4 | 26/03/2015 | 14,175.00 | 5,368.80 | (0.0122) | (0.0068) | (0.0054)
H+5 | 27/03/2015 | 14,100.00 | 5,396.85 | (0.0053)| 0.0052| (0.0105)
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5. MYOR

MYOR
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
195 [n® 5/4/2013 | 29,500.04 | 4,926.07
q4c:2 |HbH 8/4/2013 30,100.00 | 4,897.52 | 0.0203 | (0.0058) | 0.0261
£ g.“(‘gb | Hs4 9/4/2013 30,499.87 | 4,899.59 | 0.0133 | 0.0004 | 0.0129
1232 2| H3 10/4/2013 30,300.08 | 4,877.48 | (0.0066) | (0.0045) | (0.0020)
4252 2 He 11/4/2013 29,999.96 | 4,924.26 | (0.0099) | 0.0096 | (0.0195)
% §§)]§ g HZL 12/4/2013 29,950.08 | 493721 | (0.0017) | 0.0026 | (0.0043) | /0
1228 5|H 15/04/2013 | 29,999.96 | 4,894.59 | 0.0017 | (0.0086) | 0.0103
%E‘ - | HA1 16/04/2013 | 30,100.00 | 4,998.65| 0.0033| 0.0213 | (0.0179)
7 §§ 5 | HE2 17/04/2013 | 30,200.04 | 4,998.65| 0.0033| 0.0000 | 0.0033
98 = 4 2| Ha3 18/04/2013 | 30,249.91 | 5,012.64| 0.0017 | 0.0028 | (0.0011)
1555 3| Hi4 19/04/2013 | 29,000.01 | 4,998.46 | (0.0413) | (0.0028) | (0.0385)
458 2 S| H5 22/04/2013 | 29,999.96 | 4,996.92 | 0.0345 | (0.0003) | 0.0348
4553 2|hd 17/04/2014 | 29,600.00 | 4,897.05
q 52 |HbB 21/04/2014 | 29,600.00 | 4,892.29 | 0.0000 | (0.0010) | 0.0010
4 =2 |HH4 22/04/2014 | 29,600.00 | 4,898.21 | 0.0000 | 0.0012 | (0.0012)
4 =5 | HES 23/04/2014 | 28,650.00 | 4,893.15 | (0.0321) | (0.0010) | (0.0311)
3 §’3§ H=2 24/04/2014 | 28,675.00 | 4,891.08 | 0.0009 | (0.0004) | 0.0013
] @]3% H=1 25/04/2014 | 29,000.00 | 4,897.64 | 0.0113 | 0.0013| 0.0100 (0.0151)
=5 | H 28/04/2014 | 28,125.00 | 4,818.76 | (0.0302) | (0.0161) | (0.0141) |
g = | HR 29/04/2014 | 28,000.00 | 4,819.68 | (0.0044) | 0.0002 | (0.0046)
g% H#2 30/04/2014 | 28,000.00 | 4,840.15| 0.0000 | 0.0042 | (0.0042)
T o | H+3 2/5/2014 28,575.00 | 4,838.76 | 0.0205| (0.0003) | 0.0208
32 H+4 5/5/2014 28,700.00 | 4,84250 | 0.0044 | 0.0008 | 0.0036
S35 | H#5 6/5/2014 28,750.00 | 4,834.47 | 0.0017 | (0.0017) | 0.0034
55 |6 24/3/2015 28,800.00 | 5,447.65
S5 |5 25/3/2015 29,000.00 | 5,405.49 | 0.0069 | (0.0077) | 0.0147
S L | B4 26/3/2015 28,725.00 | 5,368.80 | (0.0095) | (0.0068) | (0.0027)
§§ H=3 27/3/2015 28,725.00 | 5,396.85| 0.0000 | 0.0052 | (0.0052)
S5 | HR2 30/3/2015 28,925.00 | 5,438.66| 0.0070| 0.0077 | (0.0008)
2%01 P! 31/3/2015 28,900.00 | 5,518.67 | (0.0009) | 0.0147 | (0.0156) (0.0550)
H 1/4/2015 29,000.00 | 5,466.87 | 0.0035| (0.0094) | 0.0128
H+1 2/4/2015 28,900.00 | 5,456.40 | (0.0034) | (0.0019) | (0.0015)
Ha2 6/4/2015 28,850.00 | 5,480.03 | (0.0017) | 0.0043 | (0.0061)
B3 7/4/2015 28,850.00 | 5,523.29| 0.0000 | 0.0079 | (0.0079)
H+4 8/4/2015 28,850.00 | 5,486.58 | 0.0000 | (0.0066) | 0.0066
5 9/4/2015 27,500.00 | 5,500.90 | (0.0468) | 0.0026 | (0.0494)
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6. ULTJ

ULTJ
TAHUN | HARI | TANGGAL | Pit IHSGt Rit RMt | Arit CAR it
1 2% |H® | 22/04/2013 | 367500 |  4,996.92
4252 |HB [ 23042013 | 367500 497533 0.0000 | (0.0043) | 0.0043
4055 M4 | 24/042013 | 362500 501161 (0.0136) | 0.0073 | (0.0209)
4°52 2 HB | 25/04/2013 | 3575.00 | 499452 | (0.0138) [ (0.0034) | (0.0104)
4225 2 H2 | 26/04/2018 | 3575.00| 4,978.51| 0.0000 | (0.0032) | 0.0032
;D §§)1§% g ML | 29/04/2013 | 342500 | 4999.75 | (0.0420) [ 00043 | (00462)| 00
1228 =[H 30/04/2013 | 3,40000| 5,034.07 | (0.0073)| 0.0069| (0.0142)
4928 Sl H 1/5/2013 | 3,700.00| 5,060.92 | 0.0882] 0.0053| 0.0829
1528 S H 2/5/2013 | 3,650.00 | 4,994.05 | (0.0135) | (0.0132) | (0.0003)
4529 2| a3 3/5/2013 | 3,625.00| 4,925.48 | (0.0068) | (0.0137)| 0.0069
1555 3| Hi4 6/5/2013 | 3,550.00 | 4,991.87 | (0.0207)| 0.0135| (0.0342)
45825 15 7/5/2013 | 3,650.00| 504279 | 0.0282| 0.0102| 0.0180
4523 2[hb 22/04/2014 | 4,015.00| 4,898.21
9 Z2 [HB | 23/04/2014 | 402000 4,893.15| 0.0012 (0.0010) | 0.0023
4 =2 M4 | 24/04/2014 | 3960.00 | 4,891.08 | (0.0149) | (0.0004) | (0.0145)
4 25 |H:3 25/04/2014 | 4,000.00 4897.64 | 0.0101| 0.0013| 0.0088
3 ©% [H= | 28/04/2014 | 401500 4818.76 | 0.0038 | (0.0161) | 0.0199
9 @]3% HEL | 20/04/2014 | 416000| 481968 | 0.0361| 00002 00859 | o oo
=2 |H 30/04/2014 | 4265.00| 4,840.15| 0.0252| 00042| 00210
02 M 2/5/2014 | 437500 483876 | 0.0258 | (0.0003) | 0.0261
=2 [He2 5/5/2014 | 4,32500| 4,84250 | (0.0114) | 0.0008| (0.0122)
22 | H+3 6/5/2014 | 4275.00| 4,834.47 | (0.0116) | (0.0017) | (0.0099)
32 H+4 7/5/2014 | 435000 486207 | 0.0175| 0.0057| 0.0118
535 | Ha5 8/5/2014 | 4,350.00| 4,860.89 | 0.0000 | (0.0002)| 0.0002
55 |6 22/04/2015 | 4,000.00 |  5,437.12
S = |E5 | 23/04/2015 | 3,995.00| 5436.21 | (0.0013)| (0.0002) | (0.0011)
S |E4 | 24/04/2015 | 3,.885.00| 543535 (0.0275)| (0.0002)| (0.0274)
-3 |H® | 27/04/2015 | 3,990.00 | 5245.45| 0.0270 | (0.0349) | 0.0620
2% [E2 | 28/04/2015 | 3,985.00| 5,242.16 | (0.0013) | (0.0006) | (0.0006)
2%01 , |l | 20/04/2015 | 3985.00| 510556 | 0.0000 | (0.0261)| 00261 . .o
H 30/04/2015 | 3,970.00| 5,086.42 | (0.0038) | (0.0037)| (0.0000)
He+1 4/5/2015 | 3,99500| 5141.14| 00063 | 0.0108| (0.0045)
Hir2 5/5/2015 | 3,950.00 | 5,160.31| (0.0113)| 0.0037 | (0.0150)
43 6/5/2015 | 3,950.00| 5,184.95| 0.0000| 0.0048 | (0.0048)
= 7/5/2015 | 4,045.00| 515049 | 0.0241| (0.0066) | 0.0307
5 8/5/2015 | 4,045.00| 518221| 0.0000| 0.0062]| (0.0062)
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7. RMBA

RMBA
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
1. U2 [ h® 21/3/2013 | 590.00 | 4,802.67
q4c:2 |HbH 22/3/2013 | 600.00 | 4,723.16 | 0.0169 | (0.0166) | 0.0335
£ é"% | Hs4 25/3/2013 | 590.00 | 4,777.90 | (0.0167) | 0.0116 | (0.0283)
42252 2| H3 26/3/2013 | 620.00 | 4,842.52| 0.0508| 0.0135| 0.0373
4252 2 He 27/3/2013 | 620.00 | 4,928.10| 0.0000| 0.0177 | (0.0177)
;D §§)1§ g HZL 28/3/2013 | 620.00 | 4,940.99 | 0.0000 | 0.0026 | (0.0026) (0.0511)
1=28 5| H 1/4/2013 610.00 | 4,937.58 | (0.0161) | (0.0007) | (0.0154)
%E' - | HA1 2/4/2013 590.00 | 4,957.25| (0.0328) | 0.0040 | (0.0368)
7 §§ 5 | HE2 3/4/2013 590.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
452g 2| H#3 41412013 600.00 | 4,922.61| 0.0169 | (0.0118) | 0.0288
1555 3| Hi4 5/4/2013 600.00 | 4,926.07 | 0.0000 | 0.0007 | (0.0007)
458 2 S| H5 8/4/2013 590.00 | 4,897.52 | (0.0167) | (0.0058) | (0.0109)
4522 2| hb 20/03/2014 | 520.00 | 4,698.97
q 52 |HbB 21/03/2014 | 520.00 | 4,700.21| 0.0000 | 0.0003 | (0.0003)
4 =2 |HH4 24/03/2014 | 510.00 | 4,720.42 | (0.0192) | 0.0043 | (0.0235)
4 =5 | HES 25/03/2014 | 510.00 | 4,703.09 | 0.0000| (0.0037)| 0.0037
1 2% [He 26/03/2014 | 510.00 | 4,728.24| 0.000| 0.0053 | (0.0053)
] @]3% H=1 27/03/2014 | 520.00 | 4,723.06 | 0.0196 | (0.0011) | 0.0207 (0.0070)
Zo |H 28/03/2014 | 530.00 | 4,768.28 | 0.0192| 0.0096 | 0.0097 |
g = | HR 1/4/2014 525.00 | 4,873.93 | (0.0094) | 0.0222 | (0.0316)
=2 [He2 2/4/2014 550.00 | 4,870.21 | 0.0476 | (0.0008) | 0.0484
S o | H+3 3/4/2014 550.00 | 4,891.32 | 0.0000 | 0.0043 | (0.0043)
32 H+4 41412014 550.00 | 4,857.94 | 0.0000 | (0.0068) | 0.0068
S35 | H#5 71412014 540.00 | 4,921.04 | (0.0182) | 0.0130 | (0.0312)
55 |6 23/3/2015 | 560.00 | 5,437.10
S5 |5 24/3/2015 | 560.00 | 5,447.65| 0.0000 | 0.0019 | (0.0019)
S L | B4 25/3/2015 | 580.00 | 5,405.49 | 0.0357 | (0.0077) | 0.0435
§§; H=3 26/3/2015 | 560.00 | 5,368.80 | (0.0345) | (0.0068) | (0.0277)
S5 | HR2 27/03/2015 | 590.00 | 5,396.85| 0.0536| 0.0052 | 0.0483
2%01 P! 30/3/2015 | 540.00 | 5438.66 | (0.0847)| 0.0077| (0.0925)| ..
H 31/03/2015 | 580.00 | 5,518.67 | 0.0741| 0.0147 | 0.0594
He+1 1/4/2015 575.00 | 5,466.87 | (0.0086) | (0.0094) |  0.0008
) 2/4/2015 535.00 | 5,456.40 | (0.0696) | (0.0019) | (0.0677)
B43 6/4/2015 520.00 | 5,480.03 | (0.0280) | 0.0043 | (0.0324)
R4 71412015 545.00 | 5,523.29| 0.0481| 0.0079 | 0.0402
5 8/4/2015 585.00 | 5,486.58 | 0.0734 | (0.0066) | 0.0800
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8. GGRM

GGRM
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
195 [n® 22/3/2013 | 46,100.00 | 4,723.16
EERE RS 25/3/2013 46,050.00 | 4,777.90 | (0.0011) | 0.0116 | (0.0127)
ENs é’% | He4 26/3/2013 46,550.00 | 4,842.52| 0.0109| 0.0135| (0.0027)
4°255 o HB 27/3/2013 47,000.00 | 4,928.10 | 0.0097 | 0.0177 | (0.0080)
4285 2 HR 28/3/2013 48,950.00 | 4,940.99 | 0.0415| 0.0026 | 0.0389
% §§)1§ g Hz1 1/4/2013 52,000.00 | 4,937.58 | 0.0623 | (0.0007) | 0.0630| .o
122% 5|H 2/4/2013 52,950.00 | 4,957.25| 0.0183| 0.0040 | 0.0143
%@' 25 C|HAl 3/4/2013 52,950.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
§ §§ 5 HER2 4/4/2013 51,950.00 | 4,922.61 | (0.0189) | (0.0118) | (0.0071)
4524 2| Ha3 5/4/2013 51,650.00 | 4,926.07 | (0.0058) | 0.0007 | (0.0065)
1555 3| Hi4 8/4/2013 49,800.00 | 4,897.52 | (0.0358) | (0.0058) | (0.0300)
402 2 S| Hb 9/4/2013 50,000.00 | 4,899.59 | 0.0040 | 0.0004 | 0.0036
4523 2[hb 17/04/2014 | 50,600.00 | 4,897.05
q 2 |H5 21/04/2014 | 50,600.00 | 4,892.29 | 0.0000 | (0.0010) | 0.0010
4 o2 | H4 22/04/2014 | 51,875.00 | 4,898.21| 0.0252| 0.0012| 0.0240
4 =5 | HES 23/04/2014 52,500.00 | 4,893.15| 0.0120| (0.0010) | 0.0131
1 ©% [H= | 24/04/2014 | 54550.00| 4,891.08| 0.0300 | (0.0004) [ 0.0395
] @]3% H:1 25/04/2014 | 54,550.00 | 4,897.64| 0.0000 | 0.0013 | (0.0013) | .0
=0 |H 28/04/2014 | 55,050.00 | 4,818.76 | 0.0092 | (0.0161) | 0.0253 |
52 |HL | 29/04/2014 | 55750.00| 481968 | 0.0127| 00002 | 0.0125
=2 [H¥2 | 30/04/2014 | 56,500.00 | 4,840.15| 0.0135| 0.0042| 0.0092
s o | H+3 2/5/2014 56,500.00 | 4,838.76 | 0.0000 | (0.0003) | 0.0003
32 H+4 5/5/2014 57,800.00 | 4,842.50 | 0.0230 | 0.0008 | 0.0222
S5 | H#5 6/5/2014 55,850.00 | 4,834.47 | (0.0337) | (0.0017) | (0.0321)
55 |6 23/3/2015 52,225.00 | 5,437.10
S = | Hs5 24/3/2015 50,650.00 | 5,447.65| (0.0302) | 0.0019 | (0.0321)
S L | B4 25/3/2015 49,700.00 | 5,405.49 | (0.0188) | (0.0077) | (0.0110)
-3 | H3 26/3/2015 48,100.00 | 5,368.80 | (0.0322) | (0.0068) | (0.0254)
S5 | HR2 27/03/2015 | 49,750.00 | 5,396.85| 0.0343| 0.0052 | 0.0291
2%01 , |l 30/3/2015 49,500.00 | 5438.66 | (0.0050) | 0.0077 | (0.0128) | ;1o
H 31/03/2015 | 51,000.00 | 5518.67 | 0.0303| 0.0147 | 0.0156
H+1 1/4/2015 51,000.00 | 5,466.87 | 0.0000 | (0.0094) | 0.0094
He 2 2/4/2015 52,000.00 | 5,456.40 | 0.0196 | (0.0019) | 0.0215
H+3 6/4/2015 51,975.00 | 5,480.03 | (0.0005)| 0.0043| (0.0048)
4 7/4/2015 52,000.00 | 5,523.29 | 0.0005| 0.0079 | (0.0074)
5 8/4/2015 53,000.00 | 5,486.58 | 0.0365| (0.0066) | 0.0432
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9. HMSP

A =& HMSP
il TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
d2222[h6 11/3/2013 71,786.50 | 4,854.31
45853 |HS5 13/03/2013 72,72850 | 4,835.44 | 0.0131| (0.0039) | 0.0170
g § =232 H4 14/03/2013 72,540.25 | 4,786.37 | (0.0026) | (0.0101) | 0.0076
J8255 H-3 15/03/2013 72,917.00 | 4,819.32| 0.0052| 0.0069 | (0.0017)
g-g §§ © (-2 18/03/2013 72,634.25 | 4,802.83 | (0.0039) | (0.0034) | (0.0005)
1224 R1 19/03/2013 73,482.25 | 4,822.63| 0.0117| 0.0041| 0.0076
E-“EV@PZ g 0.0646
12572 |H 20/03/2013 73,482.25 | 4,831.50| 0.0000 | 0.0018 | (0.0018)
a - § ¢ |H+E | 21/03/2013 74,377.25 | 4,802.67 | 0.0122| (0.0060) | 0.0181
e égé H+2 22/03/2013 74,377.25 | 4,723.16| 0.0000 | (0.0166) | 0.0166
4532 2[H+3 25/03/2013 75,366.50 | 4,777.90| 0.0133| 0.0116 | 0.0017
45855 |H4 26/03/2013 75,366.50 | 4,842.52| 0.0000 | 0.0135| (0.0135)
435325 |15 27/03/2013 77,721.50 | 4,928.10| 0.0312| 0.0177 | 0.0136
d= 2:=[he 20/03/2014 65,003.50 | 4,897.05
12 © 3| H-5% | 21/03/2014 65,003.50 | 4,892.29 | 0.0000 | (0.0010) | 0.0010
§ g g%g H-4 24/03/2014 65,003.50 | 4,898.21| 0.0000 | 0.0012 | (0.0012)
4% S52|H3 25/03/2014 64,815.00 | 4,893.15| (0.0029) | (0.0010) | (0.0019)
S 5| H2 26/03/2014 65,003.50 | 4,891.08 | 0.0029 | (0.0004) | 0.0033
1 = 5| H-1 27/03/2014 64,956.50 | 4,897.64 | (0.0007) | 0.0013 | (0.0021)
of 20187 0.0272
3 S |H 28/03/2014 65,003.50 | 4,818.76 | 0.0007 | (0.0161) | 0.0168
&l 55| H+I 1/4/2014 65,097.75 | 4,819.68 | 0.0014| 0.0002 | 0.0013
1 g He2 2/4/2014 65,474.50 | 4,840.15| 0.0058 | 0.0042 | 0.0015
4 3 5 [H+3 3/4/2014 65,474.50 | 4,838.76 | 0.0000 | (0.0003) | 0.0003
4 ZZ|Ha 4/4/2014 65,898.50 | 4,84250| 0.0065| 0.0008 | 0.0057
q 5 2| Heb 7/4/2014 65,945.50 | 4,834.47 | 0.0007 | (0.0017) | 0.0024
E| 55| H6 12/3/2015 62,177.25 | 5,439.83
d 52| H-5 13/03/2015 62,177.25 | 5,426.47 | 0.0000 | (0.0025) | 0.0025
9 g% H-4 | 16/03/2015 62,365.75 | 543527 | 0.0030| 0.0016 | 0.0014
: S 7| H-8° | 17/03/2015 61,706.25 | 5439.15| (0.0106) | 0.0007 | (0.0113)
7 | H-2 18/03/2015 63,001.50 | 5,413.15| 0.0210 | (0.0048) | 0.0258
L 19/03/2015 63119.25 | 5453.85| 0.0019| 0.0075| (0.0056)|  o)q
H 20/03/2015 63,119.25 | 5443.06 | 0.0000 | (0.0020) | 0.0020
H+1 23/03/2015 63,166.50 | 5,437.10| 0.0007 | (0.0011) | 0.0018
H+2 24/03/2015 63,355.00 | 5447.65| 0.0030| 0.0019 | 0.0010
H+3 25/03/2015 63,661.00 | 5,405.49 | 0.0048 | (0.0077) | 0.0126
H+4 26/03/2015 63,778.75 | 5,368.80 | 0.0018 | (0.0068) | 0.0086
H+5 27/03/2015 63,826.00 | 5,396.85| 0.0007 | 0.0052 | (0.0045)
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10. SSTM

. SSTM
o FAHUN- | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
i h-6 4/7/2013 | 108 | 4,581.93
4 > H-5 5/7/2013 | 108 | 4,602.81| 0.0000 | 0.0046 | (0.0046)
EERS H-4 8/7/2013 | 108 | 4,433.63| 0.0000 | (0.0368)| 0.0368
1S o H-3 9/7/2013 | 108 | 4,403.80| 0.0000 | (0.0067) |  0.0067
1. 5 H-2 10/7/2013 | 108 | 4,478.64| 0.0000| 0.0170 | (0.0170)
gzéiz H-1 11/7/2013 | 108 | 4478.64| 0.0000| 0.0000| 00000 | ..,
1572 H 12/7/2013 | 108 | 4,633.11| 0.0000 | 0.0345| (0.0345)
152 o|Hn 15/7/2013 | 108 | 4,635.73| 0.0000 | 0.0006 | (0.0006)
3w 3 H+2 16/7/2013 | 108 | 4,644.04| 0.0000| 0.0018 | (0.0018)
qc 3 H+3 17/7/2013 | 111| 4,679.00| 0.0278| 0.0075| 0.0202
47 ¢ o H+4 18/7/2013 | 111| 4,720.44| 0.0000 | 0.0089 | (0.0089)
g3 8 H+5 19/7/2013 | 125| 4,724.41 0.1261 0.0008 0.1253
A= h-6 20/03/2014 | 157 | 4,698.97
15 3|H5 21/03/2014 | 151 | 4,700.21| (0.0382) 0.0003 | (0.0385)
1. z|H4 22/03/2014 | 146 | 4,723.16| (0.0331) 0.0049 | (0.0380)
¥ ® | H-3 25/03/2014 | 146 | 4,703.09 | 0.0000 | (0.0042) |  0.0042
SiE H-2 26/03/2014 | 140 | 4,728.24 | (0.0411) 0.0053 | (0.0464)
§ 2013 2 | HL 27/03/2014 | 138 | 4,723.06| (0.0143)| (0.0011) | (0.0132) (0.1513)
1z H 28/03/2014 |142| 4,768.28| 0.0290| 0.0096 | 0.0194
12 H+1 1/4/2014 | 143| 4,873.93| 0.070| 0.0222| (0.0151)
13 H+2 2/4/2014 | 143 | 4587021 | 0.0000 | (0.0008) |  0.0008
43 H+3 3/4/2014 | 143| 4,891.32| 0.0000| 0.0043 | (0.0043)
13 —|H+ 4/4/2014 | 141| 4,857.94| (0.0140)| (0.0068) | (0.0072)
4% @ | H45 7/4/2014 | 141| 4,921.04| 0.0000| 0.0130 | (0.0130)
4z & |H6 27/3/2015 82| 5,396.85
15 H-5 30/3/2015 87| 5438.66| 0.0610| 0.0077| 0.0532
15 H-4 31/3/2015 83| 5,518.67 | (0.0460) 0.0147 | (0.0607)
98 H-3 1/4/2015 84| 5466.87| 0.0120| (0.0094) | 0.0214
El H-2 2/4/2015 82| 5,456.40| (0.0238)| (0.0019)| (0.0219)
s0142 | H1 6/4/2015 80 | 5,480.03| (0.0244) 0.0043 | (0.0287) | .
H 7/4/2015 82| 552329| 00250| 0.0079| 0.0171
H+1 8/4/2015 82| 5,48658| 0.0000| (0.0066)| 0.0066
H+2 9/4/2015 80 | 5,500.90 | (0.0244) 0.0026 | (0.0270)
H+3 10/4/2015 78| 5,491.34| (0.0250) | (0.0017)| (0.0233)
H+4 13/4/2015 80| 5,447.41| 0.0256| (0.0080)| 0.0336
H+5 14/4/2015 82| 5419.11| 0.0250| (0.0052)|  0.0302
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11. MYTX

_ - MYTX
o TAHUN- [ HARI | TANGGAL Pit [ IHSGt Rit RMt Arit CAR it
4 5 h-6 22/3/2013 210 4,723.16
%é Y 1H-5 25/3/2013 210 4,777.90 0.0000 0.0116 (0.0116)
B H-4 26/3/2013 210 4,842.52 0.0000 0.0135 (0.0135)
é" g g H-3 27/3/2013 250 4,928.10 0.1905 0.0177 0.1728
= K H-2 28/3/2013 250 4,940.99 0.0000 0.0026 (0.0026)
45 o
1.2 2612 H-1 1/4/2013 300 4,937.58 0.2000 (0.0007) 0.2007 0.1842
Fa e H 2/4/2013 300 4,957.25 0.0000 0.0040 (0.0040)
E = @, H+1 3/4/2013 300 4,981.47 0.0000 0.0049 (0.0049)
gh " g | H+2 4/4/2013 295 4,922.61 (0.0167) (0.0118) (0.0049)
% %é H+3 5/4/2013 295 4,926.07 0.0000 0.0007 (0.0007)
;[ 5 j'C H+4 8/4/2013 250 4,897.52 (0.1525) (0.0058) (0.1467)
4 § ) H+5 9/4/2013 250 4,899.59 0.0000 0.0004 (0.0004)
%3 g* “ h-6 21/3/2014 151 4,700.21
-t: 6 s |H-5 24/3/2014 170 4,720.42 0.1258 0.0043 0.1215
% = o | H-4 25/3/2014 170 4,703.09 0.0000 (0.0037) 0.0037
?ﬁ % @ | H-3 26/3/2014 160 4,728.24 (0.0588) 0.0053 (0.0642)
%: % H-2 27/3/2014 179 4,723.06 0.1188 (0.0011) 0.1198
g_ 52013 H-1 28/3/2014 179 4,768.28 0.0000 0.0096 (0.0096) 0.1944
q 2 H 1/4/2014 184 4,873.93 0.0279 0.0222 0.0058
13 H+1 2/4/2014 184 4,870.21 0.0000 (0.0008) 0.0008
SIE H+2 3/4/2014 189 4,891.32 0.0272 0.0043 0.0228
%—' § H+3 4/4/2014 189 4,857.94 0.0000 (0.0068) 0.0068
g_’ 3 — | H+4 7/4/2014 189 4,921.04 0.0000 0.0130 (0.0130)
—Tﬁ 2 H+5 8/4/2014 189 4,921.40 0.0000 0.0001 (0.0001)
% % = | H-6 11/6/2015 100 4,928.81
(gf 5 H-5 12/6/2015 100 4,935.82 0.0000 0.0014 (0.0014)
%, % H-4 15/06/2015 101 4,837.79 0.0100 (0.0199) 0.0299
ti g H-3 16/06/2015 100 4,872.60 (0.0099) 0.0072 (0.0171)
o H-2 17/06/2015 100 4,945.75 0.0000 0.0150 (0.0150)
‘ 20147 H-1 18/06/2015 100 4,945.50 0.0000 (0.0001) 0.0001 0.0009
H 19/06/2015 100 4,985.01 0.0000 0.0080 (0.0080)
H+1 22/06/2015 100 4,959.25 0.0000 (0.0052) 0.0052
H+2 23/06/2015 100 4,937.65 0.0000 (0.0044) 0.0044
H+3 24/06/2015 100 4,953.52 0.0000 0.0032 (0.0032)
H+4 25/06/2015 100 4,920.04 0.0000 (0.0068) 0.0068
H+5 26/06/2015 100 4,923.00 0.0000 0.0006 (0.0006)
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12. SRSN
o SRSN
TAHUN: | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
3 h-6 22/3/2013 | 50 4,723.16
§ ® | H-5 25/3/2013 | 50 477790 | 0.0000| 0.0116 | (0.0116)
o T H-4 26/3/2013 | 50 484252 | 0.0000| 0.0135| (0.0135)
25 H-3 27/3/2013 | 50 4,928.10 | 0.0000| 0.0177 | (0.0177)
pr Té H-2 28/3/2013 | 50 4,940.99 | 0.0000| 0.0026 | (0.0026)
o012 H-1 1/4/2013 50 4,937.58 | 0.0000 | (0.0007) |  0.0007 (0.0871)
i H 2/4/2013 50 4,957.25| 0.0000| 0.0040 | (0.0040)
2 & F|H+ 3/4/2013 50 4,981.47 | 0.0000 | 0.0049 | (0.0049)
0 2w |HE2 4/4/2013 50 492261 | 0.0000| (0.0118) | 0.0118
3 H+3 5/4/2013 50 4,926.07 | 0.0000| 0.0007 | (0.0007)
S ¢ o|H+ 8/4/2013 50 4,897.52 | 0.0000 | (0.0058) | 0.0058
58 H+5 9/4/2013 50 4,899.59 | 0.0000| 0.0004 | (0.0004)
= h-6 19/03/2014 | 50 4,698.97
5 Z|Hb 20/03/2014 | 50 4,700.21 | 0.0000| 0.0003 | (0.0003)
~ | H4 21/03/2014 | 50 4,723.16 | 0.0000| 0.0049 | (0.0049)
- © 1 H-3 24/03/2014 | 50 4,703.09 | 0.0000 | (0.0042) |  0.0042
3 H-2 25/03/2014 | 50 4,728.24 | 0.0000| 0.0053 | (0.0053)
2 H-1 26/03/2014 | 50 4,723.06 | 0.0000 | (0.0011) |  0.0011
§2013 H 27/03/2014 | 50 4,768.28 | 0.0000 | 0.0096 | (0.0096) (0.0466)
3 H+1 28/03/2014 | 50 4,873.93| 0.0000| 0.0222| (0.0222)
> H+2 1/4/2014 50 4,870.21 | 0.0000 | (0.0008) |  0.0008
g H+3 2/4/2014 50 4891.32 | 0.0000| 0.0043 | (0.0043)
2 | H+4 3/4/2014 50 4,857.94 | 0.0000 | (0.0068) | 0.0068
S @ | H+5 41412014 50 4,921.04 | 0.0000| 0.0130 | (0.0130)
= = H6 20/03/2015 | 50 5,443.06
> H-5 23/03/2015 | 50 5437.10 | 0.0000 | (0.0011) |  0.0011
S H-4 24/03/2015 | 50 5447.65| 0.000| 0.0019 | (0.0019)
5 H-3 25/03/2015 | 50 5405.49 | 0.0000 | (0.0077) |  0.0077
i H-2 26/03/2015 | 50 5,368.80 | 0.0000 | (0.0068) |  0.0068
H-1 27/03/2015 | 50 5396.85 | 0.0000 | 0.0052 | (0.0052)
20145 Iy 30/03/2015 | 50 5438.66 | 0.0000| 0.0077 | (0.0077) (0.0149)
H+1 31/03/2015 | 50 5518.67 | 0.0000| 0.0147 | (0.0147)
H+2 1/4/2015 50 5466.87 | 0.0000 | (0.0094) |  0.0094
H+3 2/4/2015 50 5456.40 | 0.0000 | (0.0019) |  0.0019
H+4 6/4/2015 50 5480.03 | 0.0000| 0.0043 | (0.0043)
H+5 7/4/2015 50 5523.29 | 0.0000| 0.0079 | (0.0079)
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13. BIMA

~ 3 BIMA
P TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
d 2 = | h-6 22/3/2013 1,800.00 | 4,723.16
43 = H-5 25/3/2013 1,800.00 | 4,777.90 | 0.0000 | 0.0116 | (0.0116)
12 * H-4 26/3/2013 1,800.00 | 4,842.52 | 0.0000 | 0.0135| (0.0135)
1= H-3 27/3/2013 1,800.00 | 4,928.10 | 0.0000 | 0.0177 | (0.0177)
Z § °_§ H-2 28/3/2013 1,800.00 | 4,940.99 | 0.0000 | 0.0026 | (0.0026)
150510 5 | L 1/4/2013 1,800.00 | 4,937.58 | 0.0000 | (0.0007) | 0.0007 (0.0371)
122 H 2/4/2013 1,800.00 | 4,957.25| 0.0000 | 0.0040 | (0.0040)
12 c 5[H 3/4/2013 1,800.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
425 H+2 4/4/2013 1,800.00 | 4,922.61 | 0.0000 | (0.0118) | 0.0118
E I H+3 5/4/2013 1,800.00 | 4,926.07 | 0.0000 | 0.0007 | (0.0007)
122 3|HH4 8/4/2013 1,800.00 | 4,897.52 | 0.0000 | (0.0058) | 0.0058
15 2 H+5 9/4/2013 1,800.00 | 4,899.59 | 0.0000 | 0.0004 | (0.0004)
EE h-6 25/3/2014 1,400.00 | 4,728.24
45  &|H5 26/3/2014 1,400.00 | 4,723.06 | 0.0000 | (0.0011) | 0.0011
18 Z| H-4 27/3/2014 1,400.00 | 4,768.28 | 0.0000 | 0.0096 | (0.0096)
§ H-3 28/3/2014 1,400.00 | 4,873.93 | 0.0000 | 0.0222 | (0.0222)
qc H-2 1/4/2014 1,400.00 | 4,870.21 | 0.0000 | (0.0008) | 0.0008
t 203 2 | AL 21412014 1,400.00 | 4,891.32 | 0.0000 | 0.0043 | (0.0043) (0.0090)
2 5 H 3/4/2014 1,400.00 | 4,857.94 | 0.0000 | (0.0068) | 0.0068
43 H+1 41412014 1,400.00 | 4,921.04 | 0.0000| 0.0130| (0.0130)
qe H+2 5/4/2014 1,400.00 | 4,857.94 | 0.0000 | (0.0128) | 0.0128
13 H+3 8/4/2014 1,400.00 | 4,921.40 | 0.0000 | 0.0131| (0.0131)
12 S| H+4 9/4/2014 1,400.00 | 4,921.40 | 0.0000 | 0.0000 | 0.0000
12 &l H+s 10/4/2014 1,400.00 | 4,765.73 | 0.0000 | (0.0316) | 0.0316
48 H-6 24/03/2015 | 1,400.00 | 5,447.65
g o H-5 25/03/2015 | 1,400.00 | 5,405.49 | 0.0000 | (0.0077)| 0.0077
s H-4 26/03/2015 | 1,400.00 | 5,368.80 | 0.0000 | (0.0068) | 0.0068
9 H-3 27/03/2015 | 1,400.00 | 5,396.85| 0.0000 | 0.0052 | (0.0052)
H-2 30/03/2015 | 1,400.00 | 5,438.66 | 0.0000 | 0.0077 | (0.0077)
s014° LHL 31/03/2015 | 1,400.00 | 5,518.67 | 0.0000 | 0.0147 | (0.0147) (0.0100)
H 1/4/2015 1,400.00 | 5,466.87 | 0.0000 | (0.0094) |  0.0094
H+1 21412015 1,400.00 | 5,456.40 | 0.0000 | (0.0019) | 0.0019
H+2 6/4/2015 1,400.00 | 5,480.03 | 0.0000 | 0.0043 | (0.0043)
H+3 71412015 1,400.00 | 5523.29 | 0.0000 | 0.0079 | (0.0079)
H+4 8/4/2015 1,400.00 | 5,486.58 | 0.0000 | (0.0066) | 0.0066
H+5 9/4/2015 1,400.00 | 5,500.90 | 0.0000 | 0.0026 | (0.0026)
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‘D
1

— - BATA
FAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Avrit CAR it
o h-6 22/3/2013 550.00 | 4,723.16
‘;I 5| H-5 25/3/2013 550.00 | 4,777.90| 0.0000 | 0.0116 | (0.0116)
£l H-4 26/3/2013 550.00 | 4,842.52| 0.0000| 0.0135| (0.0135)
=2 H-3 27/3/2013 550.00 | 4,928.10| 0.0000 | 0.0177 | (0.0177)
5 & H-2 28/3/2013 550.00 | 4,940.99 | 0.0000| 0.0026 | (0.0026)
Sog1p = L HL 1/4/2013 550.00 | 4,937.58 | 0.0000 | (0.0007) | 0.0007 (0.0371)
57 H 2/4/2013 550.00 | 4,957.25| 0.0000 | 0.0040 | (0.0040) | *
i:“g = | H+1 3/4/2013 550.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
5 2 H+2 4/412013 550.00 | 4,922.61 | 0.0000| (0.0118) | 0.0118
5 & 2| H+3 5/4/2013 550.00 | 4,926.07 | 0.0000 | 0.0007 | (0.0007)
- S o|H+4 8/4/2013 550.00 | 4,897.52 | 0.0000| (0.0058) | 0.0058
2 2 H+5 9/4/2013 550.00 | 4,899.59 | 0.0000 | 0.0004 | (0.0004)
g h-6 20/03/2014 990 | 4,698.97
- 3| H-5 21/03/2014 965 | 4,700.21 | (0.0253) | 0.0003 | (0.0255)
= = | H-4 24/03/2014 985 | 4,720.42| 0.0207 | 0.0043 | 0.0164
S ~| H-3 25/03/2014 990 | 4,703.09| 0.0051 | (0.0037) | 0.0087
3 H-2 26/03/2014 990 | 4,728.24| 0.0000 | 0.0053 | (0.0053)
8 2013 H-1 27/03/2014 990 | 4,723.06 | 0.0000 | (0.0011) | 0.0011 (0.0546)
= H 28/03/2014 960 | 4,768.28 | (0.0303) | 0.0096 | (0.0399)
Q% H+1 1/4/2014 995 | 4,873.93| 0.0365| 0.0222| 0.0143
o H+2 2/4/2014 980 | 4,870.21| (0.0151) | (0.0008) | (0.0143)
g H+3 3/4/2014 960 | 4,891.32 | (0.0204) | 0.0043 | (0.0247)
o =|H+4 41412014 960 | 4,857.94| 0.0000 | (0.0068) | 0.0068
S @ | H45 7/4/2014 980 | 4,921.04| 0.0208| 0.0130| 0.0078
Q% | H-6 23/3/2015 1,125.00 | 5,437.10
z H-5 24/3/2015 1,130.00 | 5447.65| 0.0044| 0.0019| 0.0025
3 H-4 25/3/2015 1,100.00 | 5,405.49 | (0.0265) | (0.0077) | (0.0188)
:f H-3 26/3/2015 1,100.00 | 5,368.80 | 0.0000 | (0.0068) | 0.0068
H-2 27/03/2015 | 1,100.00 | 5,396.85| 0.0000 | 0.0052 | (0.0052)
20142 | HL 30/3/2015 1,120.00 | 5438.66 | 0.0182| 0.0077 | 0.0104 (0.0253)
H 31/03/2015 | 1,090.00 | 5518.67 | (0.0268) | 0.0147 | (0.0415)
H+1 1/4/2015 1,080.00 | 5,466.87 | (0.0092) | (0.0094) | 0.0002
H+2 2/14/2015 1,110.00 | 5/456.40 | 0.0278 | (0.0019) | 0.0297
H+3 6/4/2015 1,175.00 | 5480.03 | 0.0586| 0.0043| 0.0542
H+4 7/4/2015 1,080.00 | 5,523.29 | (0.0809) | 0.0079 | (0.0887)
H+5 8/4/2015 1,100.00 | 5,486.58 | 0.0185| (0.0066) | 0.0252
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15. TIRT

TIRT
TAHUN | HARI | TANGGAL | Pit |IHSGt |Rit RMt Arit CAR it
= Z|hs 25/3/2013 | 70.00 | 4,777.90
3 H-5 26/3/2013 | 71.00 | 4,84252| 0.0143| 0.0135| 0.0008
%: 5 | H-4 27/3/2013 | 70.00 | 4,928.10| (0.0141)| 0.0177| (0.0318)
E H-3 28/3/2013 | 72.00 | 4,940.99 | 0.0286| 0.0026 | 0.0260
g2 H-2 1/4/2013 | 72.00 | 4,937.58 | 0.0000 | (0.0007) |  0.0007
%2@2 H-1 2/4/2013 | 72.00 | 4,957.25| 00000 | 00040 | (0.0040)| oo
&5 H 3/4/2013 | 72.00| 4,981.47| 0.000| 0.0049 | (0.0049)
S < H+1 4/4/2013 | 73.00 | 4,922.61| 00139 | (0.0118)| 0.0257
5o 2| H+2 5/4/2013 | 72.00 | 4,926.07 | (0.0137)| 0.0007 | (0.0144)
g = H+3 8/4/2013 | 72.00| 4,897.52| 0.0000| (0.0058) | 0.0058
2 i H-+4 9/4/2013 | 72.00| 4,899.59 | 0.0000 | 0.0004 | (0.0004)
52 5| H+5 10/4/2013 | 68.00 | 4,877.48 | (0.0556) | (0.0045) | (0.0510)
5 3 h-6 17/04/2014 | 51.00 | 4,897.05
£ H-5 21/04/2014 | 51.00 | 4,892.29| 0.0000 | (0.0010)|  0.0010
S5 5| H-4 22/04/2014 | 50.00 | 4,898.21 | (0.0196) | 0.0012 | (0.0208)
5 F|H3 23/04/2014 51| 4,893.15| 0.0200| (0.0010) | 0.0210
§ H-2 24/04/2014 51| 4,891.08| 0.0000| (0.0004) | 0.0004
o013 1 L 25/04/2014 51| 4897.64 | 0.0000| 0.0013] (0.0013)| . ,0c
3 H 28/04/2014 51| 4,818.76| 0.0000| (0.0161)| 0.0161
£ H+l | 29/04/2014 51| 4,819.68| 0.0000| 0.0002| (0.0002)
5 H+2 | 30/04/2014 51| 4,840.15| 0.0000| 0.0042 | (0.0042)
o H+3 2/5/2014 55| 4,838.76| 0.0784 | (0.0003)| 0.0787
= H-+4 5/5/2014 55| 4,84250| 0.000| 0.0008 | (0.0008)
S 5| H+5 6/5/2014 55| 4,834.47| 0.0000| (0.0017)| 0.0017
S & |H6 23/3/2015 87| 5437.10
c £ |H5 24/3/2015 79| 5447.65| (0.0920)| 0.0019 | (0.0939)
o H-4 25/3/2015 78| 5,405.49| (0.0127)| (0.0077)| (0.0049)
2 H-3 26/3/2015 78| 5,5368.80| 0.0000| (0.0068)| 0.0068
7 =lH2 27/03/2015 81| 5396.85| 00385| 0.0052| 0.0332
so1as | H-L 30/3/2015 81| 543866 00000| 00077 | (0.0077)| (o oooe
H 31/03/2015 82| 5518.67| 00123| 0.0147 | (0.0024)
H+1 1/4/2015 80| 5466.87| (0.0244)| (0.0094) | (0.0150)
H+2 2/4/2015 79| 5456.40| (0.0125)| (0.0019) | (0.0106)
H+3 6/4/2015 78| 5,480.03| (0.0127)| 0.0043 | (0.0170)
H+4 71412015 77| 5523.29| (0.0128)| 0.0079 | (0.0207)
H+5 8/4/2015 79| 548658 | 0.0260| (0.0066) | 0.0326
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160 FASW
FASW
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
195 [n® 25/3/2013 | 2,725.00 | 4,777.90
EERE RS 26/3/2013 | 2,700.00 | 4,842.52 | (0.0092) | 0.0135| (0.0227)
ENs é‘% | He4 27/3/2013 | 2,725.00 | 4,928.10 | 0.0093 | 0.0177 | (0.0084)
q°55 2| Hs3 28/3/2013 | 2,700.00 | 4,940.99 | (0.0092) | 0.0026 | (0.0118)
4285 2 HR 1/4/2013 2,650.00 | 4,937.58 | (0.0185) | (0.0007) | (0.0178)
;D §§)]§% g Hz1 2/4/2013 267500 | 495725 00094 0.0040| 0.0085 | o000
1228 5| H 3/4/2013 2,675.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
%@' 25 C|HAl 4/4/2013 2,650.00 | 4,922.61 | (0.0093) | (0.0118) | 0.0025
§ §§ 5T HE2 5/4/2013 2,650.00 | 4,926.07 | 0.0000| 0.0007 | (0.0007)
4524 2| Ha3 8/4/2013 2,625.00 | 4,897.52 | (0.0094) | (0.0058) | (0.0036)
1555 3| Hi4 9/4/2013 2,675.00 | 4,899.59 | 0.0190 | 0.0004 | 0.0186
402 2 S| Hb 10/4/2013 | 2,675.00 | 4,877.48| 0.0000 | (0.0045) | 0.0045
4553 2|hb 14/03/2014 | 1,620.00 | 4,878.64
q 2 |H5 17/03/2014 | 1,620.00 | 4,876.19| 0.0000 | (0.0005) | 0.0005
4 o2 | H4 18/03/2014 | 1,615.00 | 4,805.61 | (0.0031) | (0.0145) | 0.0114
4 =5 | HES 19/3/2014 1,620.00 | 4,821.46 | 0.0031| 0.0033| (0.0002)
1 ©% [H= | 20/03/2014 | 1,605.00 | 4,698.97 | (0.0093)| (0.0254)| 0.0161
] @]3% H:1 21/03/2014 | 1,605.00 | 4,700.21| 0.0000 | 0.0003 | (0.0003) (0.0028)
=5 |H 24/03/2014 | 1,605.00 | 4,720.42| 0.0000 | 0.0043 | (0.0043) |
92 |H1 | 25/03/2014 | 1,605.00| 4,703.09 | 0.0000| (0.0037)| 0.0037
=2 [H¥2 | 26/03/2014 | 1,605.00| 4,728.24| 0.0000 | 0.0053 | (0.0053)
s o |H+3 | 27/03/2014 | 1,605.00| 4,723.06| 0.0000| (0.0011) | 0.0011
32 H+4 | 28/03/2014 | 1,610.00 | 4,768.28 | 0.0031| 0.0096 | (0.0065)
S35 | H#5 1/4/2014 1,615.00 | 4,873.93| 0.0031| 0.0222 | (0.0191)
55 |6 9/3/2015 1,635.00 | 5,444.63
S = | Hs5 10/3/2015 | 1,610.00 | 5,462.93 | (0.0153) | 0.0034 | (0.0187)
S L | B4 11/3/2015 | 1,605.00 | 5,419.57 | (0.0031) | (0.0079) | 0.0048
-3 | H3 12/3/2015 | 1,605.00 | 5,439.83| 0.0000 | 0.0037 | (0.0037)
S5 | HR2 13/03/2015 | 1,610.00 | 5,426.47 | 0.0031| (0.0025) | 0.0056
2%01 , |l 16/03/2015 | 1,610.00 | 543527 | 0.0000 | 0.0016 | (0.0016) (0.0190)
H 17/03/2015 | 1,610.00 | 5,439.15| 0.0000 | 0.0007 | (0.0007)
H+1 | 18/03/2015 | 1,610.00 | 5413.15| 0.0000 | (0.0048) | 0.0048
He2 | 19/03/2015 | 1,610.00 | 5,453.85| 0.0000| 0.0075 | (0.0075)
H+3 | 20/03/2015 | 1,605.00 | 5,443.06 | (0.0031) | (0.0020) | (0.0011)
Ht+4 | 23/03/2015 | 1,605.00 | 5437.10| 0.0000 | (0.0011) | 0.0011
He5 | 24/03/2015 | 1,605.00 | 5,447.65| 0.0000| 0.0019 | (0.0019)
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17 KBRI
KBRI
TAHUN | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
_oc | 22/3/2013 | 50.00 |  4,723.16
555 |HB 25/3/2013 | 50.00 4,777.90 | 0.0000| 0.0116 | (0.0116)
= g.“(‘gb | He4 26/3/2013 | 50.00 4,842.52 | 0.0000| 0.0135| (0.0135)
° 25 2 HB 27/3/2013 | 50.00 4,928.10 | 0.0000| 0.0177| (0.0177)
=5 2 O H@ 28/3/2013 | 50.00 4,940.99 | 0.0000| 0.0026 | (0.0026)
%éé Hz1 1/4/2013 | 50.00 4,937.58 | 0.0000 | (0.0007) | 0.0007 | (o oy
=Z& 5| H 2/4/2013 | 50.00 4,957.25 | 0.0000| 0.0040 | (0.0040)
225 S Ha 3/4/2013 | 50.00 4,981.47 | 0.0000| 0.0049 | (0.0049)
STy | H2 4/4/2013 | 50.00 4,922.61 | 0.0000| (0.0118)| 0.0118
S Z¢ 2| Has 5/4/2013 | 50.00 4,926.07 | 0.0000| 0.0007 | (0.0007)
S8 5 3| HH4 8/4/2013 | 50.00 4,897.52 | 0.0000| (0.0058)| 0.0058
5% 2 S| H5 9/4/2013 | 50.00 4,899.59 | 0.0000| 0.0004 | (0.0004)
522 5 hb 26/3/2014 | 50.00 4,723.06
Iz |[HB 27/3/2014 | 50.00 4,768.28 | 0.0000| 0.0096 | (0.0096)
oo |4 28/3/2014 | 50.00 4,873.93| 0.0000| 0.0222] (0.0222)
>~ |hs 1/4/2014 | 50.00 4,870.21 | 0.0000| (0.0008) | 0.0008
-2 | H2 2/4/2014 | 50.00 4,891.32 | 0.0000| 0.0043| (0.0043)
> Hel 3/4/2014 | 50.00 4,857.94 | 0.0000| (0.0068) | 0.0068
aé)lg% H 4/4/2014 | 50.00 4,921.04 | 0.0000| 0.0130| (0.0130) (0.0207)
52| HH 5/4/2014 | 50.00 4,857.94 | 0.0000| (0.0128)| 0.0128
23 | Ha2 8/4/2014 | 50.00 4,921.40 | 0.0000| 0.0131| (0.0131)
25 | H+ 9/4/2014 | 50.00 4,921.40 | 0.0000| 0.0000| 0.0000
%@ H+4 10/4/2014 | 50.00 4,765.73 | 0.0000 | (0.0316) | 0.0316
532 | H#5 11/4/2014 | 50.00 4,816.58 | 0.0000| 0.0107 | (0.0107)
-2 | He 20/03/2015 | 50.00 5,443.06
22 @5 23/03/2015 | 50.00 5437.10 | 0.0000| (0.0011)| 0.0011
25 |4 24/03/2015 | 50.00 5447.65| 0.0000| 0.0019 | (0.0019)
SE |[mes 25/03/2015 | 50.00 5405.49 | 0.0000| (0.0077)| 0.0077
55 |2 26/03/2015 | 50.00 5,368.80 | 0.0000 | (0.0068) | 0.0068
Sora | FPL 27/03/2015 | 50.00 5396.85 | 0.0000| 0.0052| (0.0052) (0.0149)
H 30/03/2015 | 50.00 5438.66 | 0.0000| 0.0077 | (0.0077)
= 31/03/2015 | 50.00 5518.67 | 0.0000| 0.0147 | (0.0147)
B2 1/4/2015 | 50.00 5466.87 | 0.0000| (0.0094)| 0.0094
9+3 2/4/2015 | 50.00 5456.40 | 0.0000| (0.0019)| 0.0019
Hir4 6/4/2015 | 50.00 5480.03 | 0.0000| 0.0043| (0.0043)
Het5 7/4/2015 | 50.00 5523.29 | 0.0000| 0.0079 | (0.0079)
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18 SPMA
SPMA
TAHUN | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
195 [n® 22/3/2013 | 295|  4,723.16
4852 |[HB 25/3/2013 | 295 477790 | 00000 | 0.0116 | (0.0116)
4055 [He 26/3/2013 | 300 484252 | 00169 | 00135| 0.0034
1°95 2/ H3 27/3/2013 | 300 492810 00000| 00177 | (0.0177)
3285 9 H 28/3/2013 | 305 494099 | 00167| 00026 | 0.0141
;D §§)1§2 g Hz1L 1/4/2013 | 300 4,937.58 | (0.0164) | (0.0007) | (0.0157) | 100
1228 =[H 2/4/2013 | 305 4957.25| 0.0167| 00040 | 0.0127
4928 Sl H 3/4/2013 | 305 498147 | 0.000| 0.0049 | (0.0049)
1528 S H 4412013 | 305 492261| 0.0000| (0.0118)| 0.0118
4529 2| a3 5/4/2013 | 305 4926.07 | 0.0000| 0.0007 | (0.0007)
1555 3| Hi4 8/4/2013 | 300 489752 | (0.0164) | (0.0058) | (0.0106)
45825 15 9/4/2013 | 300 489959 | 0.0000 | 0.0004 | (0.0004)
4523 2[hb 20/03/2014 | 200 4,698.97
9 2 [Hb5 21/03/2014 | 205 470021 | 00250 | 0.0003| 0.0247
4 =2 [H4 24/03/2014 | 205 472042 | 0.0000| 0.0043 | (0.0043)
4 =5 | HES 25/03/2014 | 204 4,703.09 | (0.0049) | (0.0037) | (0.0012)
1 2% [He 26/03/2014 | 201 472824 | (0.0147)| 0.0053| (0.0201)
9 @]3% Hel 27/03/2014 | 198 4,723.06 | (0.0149) [ (0.0011) [ (0.0138)] ..
=2 |H 28/03/2014 | 201 476828 | 00152| 00096 | 0.0056 |
02 M 1/4/2014 | 217 487393 | 00796 | 00222| 00574
=2 [He2 2/4/2014 | 237 487021 | 0.0922 | (0.0008)| 0.0929
22 | H+3 3/4/2014 | 231 489132 | (0.0253) | 0.0043 | (0.0297)
32 H+4 4412014 | 226 4.857.94 | (0.0216) | (0.0068) | (0.0148)
535 | Ha5 7/14/2014 | 220 4,921.04| (0.0265)| 0.0130| (0.0395)
T [H6 20/03/2015 | 190 5,443.06
c= |\s 23/03/2015 | 190 543710 |  0.0000 | (0.0011) | 0.0011
S . | B4 24/03/2015 | 185 5,447.65 | (0.0263) | 0.0019 | (0.0283)
S 25/03/2015 | 186 540549 | 0.0054 | (0.0077)| 0.0131
29 | H2 26/03/2015 | 185 5,368.80 | (0.0054) | (0.0068) | 0.0014
2%01 , LB 27/03/2015 | 185 5,396.85 |  0.0000 | 0.0052 | (0.0052)] . o0
H 30/03/2015 | 185 543866 | 00000 | 0.0077 | (0.0077)
H+l | 31/03/2015 | 194 551867 | 00486 | 00147 | 0.0339
Hir2 1/4/2015 | 195 5466.87 | 0.0052 | (0.0094)| 0.0145
43 2/4/2015 | 193 5,456.40 | (0.0103) | (0.0019) | (0.0083)
Fi+4 6/4/2015 | 197 5480.03 | 00207 | 0.0043| 0.0164
5 7/4/2015 | 195 552329 | (0.0102) | 0.0079 | (0.0180)
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19 AKRA
AKRA
TAHUN | HARI | TANGGAL | Pit IHSGt | Rit RMt Arit CAR it
1% 5 [h® | 15/03/2013 4,975.00 | 4,819.32
EERE RS 18/03/2013 5,150.00 | 4,802.83 | 0.0352| (0.0034) | 0.0386
ENs é’% | He4 19/03/2013 5350.00 | 4,822.63| 0.0388| 0.0041| 0.0347
q°55 2| Hs3 20/03/2013 5500.00 | 4,831.50 | 0.0280| 0.0018 | 0.0262
4285 2 HR 21/03/2013 5,450.00 | 4,802.67 | (0.0091) | (0.0060) | (0.0031)
%%éﬁaé Hz1 22/03/2013 5,300.00 | 4,723.16 | (0.0275) | (0.0166) | (0.0110) | .-
1228 5| H 25/03/2013 5,200.00 | 4,777.90 | (0.0189) | 0.0116 | (0.0305)
%E'i% S| HA1 | 26/03/2013 5,150.00 | 4,842.52 | (0.0096) | 0.0135 | (0.0231)
;§§ 5 S HF2 | 27/03/2013 5250.00 | 4,928.10| 0.0194| 0.0177| 0.0017
45 =4 2/ H#3 | 28/03/2013 5,000.00 | 4,940.99 | (0.0476) | 0.0026 | (0.0502)
1555 3| Hi4 1/4/2013 5,300.00 | 4,937.58 | 0.0600 | (0.0007) | 0.0607
402 2 S| Hb 2/4/2013 5,150.00 | 4,957.25| (0.0283) | 0.0040 | (0.0323)
4553 2|hb 19/03/2014 4,875.00 | 4,821.46
q 2 |H5 20/03/2014 4,830.00 | 4,698.97 | (0.0092) | (0.0254) | 0.0162
4 o2 | H4 21/03/2014 4,875.00 | 4,700.21 | 0.0093 | 0.0003 | 0.0091
4 =5 | HES 24/03/2014 4,715.00 | 4,720.42 | (0.0328) | 0.0043 | (0.0371)
1 ©% [H= | 25/03/2014 4,800.00 | 4,703.09| 0.0180 | (0.0037) | 0.0217
] @]3% H:1 26/03/2014 4,835.00 | 4,728.24| 0.0073| 0.0053 | 0.0019 (0.0057)
=5 |H 27/03/2014 4,825.00 | 4,723.06 | (0.0021) | (0.0011) | (0.0010)
52 |HE1L | 28/03/2014 4,835.00 | 4,768.28 | 0.0021| 0.0096 | (0.0075)
=2 [He2 1/4/2014 5075.00 | 4,873.93| 0.0496| 0.0222| 0.0275
o | H+3 2/4/2014 5,075.00 | 4,870.21| 0.0000 | (0.0008) | 0.0008
32 H+4 3/4/2014 4,930.00 | 4,891.32 | (0.0286) | 0.0043 | (0.0329)
S35 | H#5 4142014 4,875.00 | 4,857.94 | (0.0112) | (0.0068) | (0.0043)
55 |6 11/3/2015 5,150.00 | 5,419.57
S = | Hs5 12/3/2015 5,075.00 | 5439.83 | (0.0146) | 0.0037 | (0.0183)
S . | B4 | 13/03/2015 512500 | 5426.47 | 0.0099 | (0.0025)| 0.0123
-3 | HB | 16/03/2015 5,025.00 | 5435.27 | (0.0195) | 0.0016 | (0.0211)
S % | H2 |17/03/2015 5,000.00 | 5,439.15 | (0.0050) | 0.0007 | (0.0057)
2%014 B:1 | 18/03/2015 5,025.00 | 5413.15| 0.0050 | (0.0048) | 0.0098 (0.0191)
H 19/03/2015 4,955.00 | 5453.85 | (0.0139) | 0.0075 | (0.0214)
H+1 | 20/03/2015 4,800.00 | 5,443.06 | (0.0313) | (0.0020) | (0.0293)
He2 | 23/03/2015 5,025.00 | 5437.10 | 0.0469 | (0.0011) | 0.0480
H+3 | 24/03/2015 5075.00 | 5447.65| 0.0100| 0.0019| 0.0080
Hrd | 25/03/2015 5,000.00 | 5,405.49 | (0.0148) | (0.0077) | (0.0070)
H#5 | 26/03/2015 4,995.00 | 5,368.80 | (0.0010) | (0.0068) | 0.0058

90




"OWMIg| uizi eduey

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

-20. BUDI

BUDI
TAHUN | HARI | TANGGAL | Pit |IHSGt | Rit RMt Avrit CAR it
1_ %5 |h® 22/3/2013 | 115| 4,723.16
4e5¢ |HB 25/3/2013 | 116| 4,777.90| 0.0087| 0.0116| (0.0029)
X é’% | He4 26/3/2013 | 117| 4,84252| 0.0086| 0.0135| (0.0049)
4°2 25 o) HE3 27/3/2013 | 117| 4,928.10| 0.0000| 0.0177] (0.0177)
4282 9 H 28/3/2013 | 116| 4,940.99| (0.0085)| 0.0026 | (0.0112)
Tes e ¥ Ha 1/4/2013 | 116 | 4,937.58| 0.0000 | (0.0007) |  0.0007
§ 3?%? H 2/4/2013 | 116| 4,957.25| 0.0000| 0.0040 | (0.0040) (0.0283)
%@'Z% | Hx 1 3/4/2013 | 116| 4,981.47| 0.0000| 0.0049 | (0.0049)
g §§ 5 S H2 4/4/2013 | 116| 4,922.61| 0.0000| (0.0118)| 0.0118
4524 2[Hes 5/4/2013 | 116 | 4,926.07| 0.0000| 0.0007 | (0.0007)
1555 3| H4 8/4/2013 | 116| 4,897.52| 0.0000 | (0.0058) | 0.0058
408 2 S| H5 9/4/2013 | 116| 4,899.59 | 0.0000 |  0.0004 | (0.0004)
EEE IS 20/03/2014 | 103 | 4,897.05
94 22 |HS 21/03/2014 | 104| 4,892.29| 0.0097| (0.0010)| 0.0107
4 =2 [H4 24/03/2014 | 106 | 4,898.21| 0.0192| 0.0012| 0.0180
4 @& |H3 25/03/2014 | 104 | 4,893.15| (0.0189)| (0.0010) | (0.0178)
1 2% [He 26/03/2014 | 104 | 4,891.08| 0.0000 | (0.0004) |  0.0004
’ @% Hel 27/03/2014 | 104 | 4,897.64| 0.0000| 0.0013 | (0.0013)] ...,
=0 |H 28/03/2014 |107| 4,818.76| 0.0288| (0.0161)| 0.0450|
52 | HM 1/4/2014 | 106 | 4,819.68| (0.0093) | 0.0002 | (0.0095)
=2 [ 2/4/2014 | 106 | 4,840.15| 0.0000 | 0.0042 | (0.0042)
o | H+3 3/4/2014 | 103| 4,838.76| (0.0283)| (0.0003)| (0.0280)
5 g H+4 4/4/2014 | 104 | 4,84250| 0.0097| 0.0008 |  0.0089
EEI 7/4/2014 | 103 | 4,834.47 | (0.0096) | (0.0017) | (0.0080)
55 | M6 23/3/2015 96 | 5,437.10
£ |H5 24/3/2015 97| 5447.65| 0.0104| 0.0019| 0.0085
S5 | H4 25/3/2015 94| 540549 | (0.0309)| (0.0077)| (0.0232)
-3 |H=3 26/3/2015 94| 5,368.80| 0.0000| (0.0068) | 0.0068
55 |H2 27/03/2015 | 95| 5,396.85| 0.0106| 0.0052 |  0.0054
S H-1 30/3/2015 95| 5438.66| 0.0000] 0.0077 | (0.0077)
2014 g 31/03/2015 | 94| 5518.67| (0.0105)| 0.0147| (0.0252) (0.0084)
He+1 1/4/2015 95| 5466.87| 0.0106| (0.0094)| 0.0200
B2 2/4/2015 95| 5456.40| 0.0000| (0.0019) | 0.0019
H+3 6/4/2015 95| 5480.03| 0.0000| 0.0043 | (0.0043)
= 7/4/2015 97| 552329| 0.0211| 0.0079| 0.0132
45 8/4/2015 96 | 548658 | (0.0103)| (0.0066) | (0.0037)
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N
M
m
=
>

ETWA
TAHUN | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
155 |[ns 15/4/2013 | 335 | 4,894.59
EEEE S 16/4/2013 | 330 | 4,998.65| (0.0149) 0.0213 | (0.0362)
ENs é‘% | H4 17/4/2013 | 330 | 4,998.65 0.0000 | 0.0000 |  0.0000
4-53 2| He3 18/4/2013 |330| 5,012.64| 0.0000| 0.0028 | (0.0028)
4282 2/ H2 19/4/2013 | 335| 4,998.46 0.0152 | (0.0028) 0.0180
;D %éé HE1 22/4/2013 | 335| 4,996.92 0.0000 | (0.0003) 0.0003 | 1 0150)
1222 = H 23/4/2013 |335| 4,975.33 0.0000 | (0.0043) 0.0043
%E'i% S| Hr1 24/4/2013 | 340 | 5,011.61 00149 | 0.0073| 0.0076
§ §§ 52 HE2 25/4/2013 | 335| 4,99452 | (0.0147)| (0.0034) | (0.0113)
4524 213 26/4/2013 | 340 | 497851 0.0149 | (0.0032) 0.0181
1555 3| Hea 29/4/2013 | 340 | 4,999.75 0.0000 |  0.0043 | (0.0043)
408 2 S| Heb 30/4/2013 | 340 | 5,034.07 0.0000 |  0.0069 | (0.0069)
4553 2|hb 21/3/2014 | 340 | 4,700.21
94 52 [m5 24/3/2014 | 340 | 4,720.42 0.0000 |  0.0043 | (0.0043)
4 =2 |[H4 25/3/2014 | 340 | 4,703.09 0.0000 | (0.0037) 0.0037
4 =5 | HE3 26/3/2014 | 340 | 4,728.24 0.0000 0.0053 | (0.0053)
1 2% [He 27/3/2014 | 340 | 4,723.06| 00000 | (0.0011)| 0.0011
] @% Hel 28/3/2014 | 340 | 4,768.28 0.0000 |  0.0096 | (0.0096) | . oo
=5 |H 1/4/2014 | 359 | 4,873.93 00559 | 0.0222| 0.0337|
52 |HA 2/4/2014 | 359 | 4,870.21 0.0000 | (0.0008) 0.0008
=2 g2 3/4/2014 | 340 | 4,891.32| (0.0529) 0.0043 | (0.0573)
s o | H+3 4/4/2014 | 340 | 4,857.94| 0.0000 | (0.0068) 0.0068
5 g H+4 7/4/2014 | 340 | 4,921.04| 0.000| 0.0130| (0.0130)
S5 | Hb 8/4/2014 | 361 | 4,921.40 0.0618| 0.0001|  0.0617
35 |H6 29/4/2015 | 145| 5,105.56
= |HS5 30/4/2015 | 143 | 5086.42| (0.0138)| (0.0037)| (0.0100)
S o | F4 4/5/2015 | 130 | 5,141.14 | (0.0909) 0.0108 | (0.1017)
-3 | Hs3 5/5/2015 | 125| 5,160.31| (0.0385) 0.0037 | (0.0422)
55 | Ha2 6/5/2015 | 139 | 5,184.95 0.1120| 0.0048 |  0.1072
> H-1 7/5/2015 | 139 | 5,150.49 0.0000 | (0.0066) 0.0066
2014 g 8/5/2015 | 122| 518221 | (0.1223) 0.0062 | (0.1285) (0.1472)
He+1 9/5/2015 | 122 | 5,245.45 0.0000 | 0.0122| (0.0122)
B2 11/5/2015 | 134 | 5,172.48 0.0984 | (0.0139) 0.1123
B+3 12/5/2015 | 134 | 5,205.61 0.0000 | 0.0064 | (0.0064)
H+4 13/5/2015 |128| 5,246.13| (0.0448) 0.0078 | (0.0526)
H45 15/5/2015 |125| 5,227.10| (0.0234)| (0.0036) | (0.0198)
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DPNS
TAHUN | HARI | TANGGAL | Pit | IHSGt Rit RMt Arit CAR it
1.5 [ns 22/3/2013 | 430 | 4,723.16
EEEEmEs 25/3/2013 | 425 | 4,777.90 | (0.0116) 0.0116 | (0.0232)
EXS é’% | H4 26/3/2013 | 420 | 4,842.52 | (0.0118) 0.0135 | (0.0253)
4-32 2| H:3 27/3/2013 | 420 | 4,928.10 0.0000 0.0177 | (0.0177)
4255 9| H2 28/3/2013 | 425 | 4,940.99 0.0119 0.0026 0.0093
;D §§)§g H:1 1/4/2013 | 445| 4,937.58 0.0471 | (0.0007) 0.0477 | o o100
1228 | H 2/4/2013 | 430 | 4,957.25| (0.0337) 0.0040 | (0.0377)
%@'Z% S 3/4/2013 | 430 | 4,981.47 0.0000 0.0049 | (0.0049)
§ §§ 5 S HE2 4/4/2013 | 430 | 4,922.61 0.0000 | (0.0118) 0.0118
4525 2/ Has 5/4/2013 | 425| 4,926.07 | (0.0116) 0.0007 | (0.0123)
1555 a | Hrd 8/4/2013 | 425 | 4,897.52 0.0000 | (0.0058) 0.0058
408 2 S| Hb 9/4/2013 | 450 | 4,899.59 0.0588 0.0004 0.0584
4553 2|hb 21/3/2014 | 407 | 4,700.21
q 22 |Hs5 24/3/2014 | 404 | 4,720.42 | (0.0074) 0.0043 | (0.0117)
4 =2 | H4 25/3/2014 | 402 | 4,703.09 | (0.0050) | (0.0037) | (0.0013)
4 2o |HS 26/3/2014 | 408 | 4,728.24 0.0149 0.0053 0.0096
1 2% [He 27/3/2014 | 408 | 4,723.06| 0.000| (0.0011)|  0.0011
] @% Hel 28/3/2014 | 408 | 4,768.28 0.0000 0.0096 | (0.0096) | 1010
o | H 1/4/2014 | 408 | 4,873.93 0.0000 0.0222 | (0.0222) |
g = |Hn 2/4/2014 | 412| 4,870.21 0.0098 |  (0.0008) 0.0106
=2 B2 3/4/2014 | 416 | 4,891.32 0.0097 0.0043 0.0054
S o | H+3 41412014 | 422 | 4,857.94 0.0144 | (0.0068) 0.0212
3% H+4 7/4/2014 | 425| 4,921.04 0.0071 0.0130 | (0.0059)
S5 | Hw5 8/4/2014 | 427 | 4,921.40 0.0047 0.0001 0.0046
c5 |He6 23/3/2015 | 330 | 5,437.10
= |HE5 24/3/2015 | 330 | 5,447.65 0.0000 0.0019 | (0.0019)
S . | H4 25/3/2015 | 330 | 5,405.49 0.0000 | (0.0077) 0.0077
-3 | Hs3 26/3/2015 | 330 | 5,368.80 0.0000 | (0.0068) 0.0068
S8 | H2 27/03/2015 | 330 | 5,396.85 0.0000 0.0052 | (0.0052)
2%01 , LEL 30/3/2015 | 330 | 5,438.66 0.0000 0.0077 | (0.0077) | 1261
H 31/03/2015 | 345| 5,518.67 0.0455 0.0147 0.0307
He+1 1/4/2015 | 345| 5,466.87 0.0000 | (0.0094) 0.0094
H+2 2/4/2015 | 345| 5,456.40 0.0000 | (0.0019) 0.0019
B+3 6/4/2015 | 345| 5,480.03 0.0000 0.0043 | (0.0043)
B+4 7/4/2015 | 345| 5523.29 0.0000 0.0079 | (0.0079)
H35 8/4/2015 | 345| 5,486.58 0.0000 | (0.0066) 0.0066
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INCI
TAHUN [HARI | TANGGAL |Pit | IHSGt |Rit RMt Arit CAR it
1.5  [heo 25/3/2013 | 270 | 4,777.90
EERE H-5 26/3/2013 | 260 | 4,842.52 | (0.0370) | 0.0135 | (0.0506)
ENs é’% _ pH-4 27/3/2013 | 265| 4,928.10| 0.0192| 0.0177| 0.0016
4-55 2 EH-3 28/3/2013 | 270 | 4,940.99| 0.0189| 0.0026| 0.0163
42822 BH2 1/4/2013 | 270| 4,937.58| 0.0000 | (0.0007) | 0.0007
1o 0 & By 2/4/2013 | 265| 4,957.25| (0.0185)| 0.0040 | (0.0225)
§ = ?%?2? H 3/4/2013 | 265| 4,981.47| 0.0000 | 0.0049 | (0.0049) (0.0192)
%E' TS5 S pHH 4/4/2013 | 265| 4,922.61| 0.0000| (0.0118) | 0.0118
§ §§ 5T EH+2 5/4/2013 | 270 | 4,926.07| 0.0189| 0.0007| 0.0182
4524 2 BH+3 8/4/2013 | 270| 4,897.52| 0.0000| (0.0058) | 0.0058
15252 EH+4 9/4/2013 | 265| 4,899.59 | (0.0185) | 0.0004 | (0.0189)
408 2 S PH+5 10/4/2013 | 270 | 4,877.48| 0.0189 | (0.0045)| 0.0234
%53 2 Eh6 21/3/2014 | 250 | 4,700.21
q ¢ 'H-5 24/3/2014 | 250 | 4,720.42 | 0.0000 | 0.0043 | (0.0043)
4 =2 EH-4 25/3/2014 | 248 | 4,703.09 | (0.0080) | (0.0037) | (0.0043)
4 88 H-3 26/3/2014 | 248 | 472824 | 0.0000| 0.0053 | (0.0053)
§ 5E pH2 27/3/2014 | 248| 4,723.06| 0.0000| (0.0011)| 0.0011
: T@%B H-1 28/3/2014 | 256 | 4,768.28| 0.0323| 0.0096 | 0.0227 (0.0412)
=l H 1/4/2014 | 257 | 4,873.93| 0.0039 | 0.0222 | (0.0183)
52 H+1 2/4/2014 | 249 | 4,870.21| (0.0311) | (0.0008) | (0.0304)
=3 H+2 3/4/2014 | 250 | 4,891.32| 0.0040 | 0.0043 | (0.0003)
s a H+3 4/4/2014 | 254 | 4,857.94| 0.0160| (0.0068) | 0.0228
3 2 H+4 7/4/2014 | 254 | 4,921.04| 0.0000| 0.0130 | (0.0130)
S5 deH+5 8/4/2014 | 251| 4,921.40| (0.0118)| 0.0001 | (0.0119)
25 4H-6 24/03/2015 | 240 | 5,447.65
£ dH5 25/03/2015 | 240 | 5,405.49 | 0.0000 | (0.0077)| 0.0077
> 3 H-4 26/03/2015 | 240 | 5,368.80 | 0.0000 | (0.0068) | 0.0068
>3 H-3 27/03/2015 | 229 | 5,396.85| (0.0458)| 0.0052 | (0.0511)
B H-2 30/03/2015 |235| 5438.66| 0.0262| 0.0077| 0.0185
_%2 s @l 31/03/2015 | 235| 551867 | 0.0000 | 0.0147 | (0.0147)| o0,
H 1/4/2015 | 241 | 5466.87 | 0.0255| (0.0094) |  0.0349
H+1 2/4/2015 | 251| 5456.40 | 0.0415| (0.0019) | 0.0434
H+2 6/4/2015 | 251| 5480.03| 0.0000 | 0.0043 | (0.0043)
H+3 7/4/2015 | 250 | 5523.29 | (0.0040) | 0.0079 | (0.0119)
H+4 8/4/2015 | 250 | 5486.58 | 0.0000 | (0.0066) | 0.0066
H+5 9/4/2015 | 249 | 5500.90 | (0.0040) |  0.0026 | (0.0066)
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24,  AKKU
AKKU
TAHUN | HARI | TANGGAL | Pit [IHSGt [Rit RMt Arit CAR it
1. 22 [n® 5/4/2013 | 30.46 | 4,926.07
EERE RS 8/4/2013 37.92| 4,897.52 | 0.2449 | (0.0058) | 0.2507
ENs é‘% | He4 9/4/2013 37.92| 4,899.59 | 0.0000| 0.0004 | (0.0004)
4-55 2| H3 10/4/2013 | 37.92| 4,877.48| 0.0000 | (0.0045)|  0.0045
4285 2/ HR 11/4/2013 | 37.92 | 4,924.26 | 0.0000| 0.0096 | (0.0096)
;D §§).§ g Hz1 12/4/2018 | 37.92 | 4,937.21| 0.0000| 0.0026 | (0.0026) | o0,
122F =|H 15/4/2013 | 37.92| 4,894.59 | 0.0000 | (0.0086) | 0.0086
%E' Z5 clHAM 16/4/2013 | 37.92 | 4,922.61| 0.0000| 0.0057 | (0.0057)
§ §§ 5 S HER2 17/4/2013 | 37.92 | 4,998.65| 0.0000 | 0.0154 | (0.0154)
4524 2| Ha3 18/4/2013 | 37.92| 5,012.64| 0.0000| 0.0028 | (0.0028)
1555 3| Hx4 19/4/2013 | 37.92 | 4,998.46 | 0.0000 | (0.0028)|  0.0028
403 2 S| Hb 22/4/2013 | 37.92 | 4,996.92 | 0.0000 | (0.0003)|  0.0003
4553 2|hb 11/4/2014 | 37.92 | 4,816.58
q 2 | H5 14/04/2014 | 37.92 | 4,864.88 | 0.0000| 0.0100 | (0.0100)
4 <2 | H4 15/04/2014 | 37.92| 4,870.21| 0.0000| 0.0011 | (0.0011)
4 =5 |HB 17/4/2014 37.92 | 4,897.05| 0.0000 0.0055 | (0.0055)
1 2% [He 21/04/2014 | 37.92| 4,892.29 | 0.0000| (0.0010) |  0.0010
] @% H:1 22/04/2014 | 37.92| 4,898.21 | 0.0000| 0.0012 | (0.0012) (0.0051)
=5 | H 23/04/2014 | 37.92| 4,893.15| 0.0000 | (0.0010)| 0.0010|
52 |HH 24/04/2014 | 37.92| 4,891.08 | 0.0000 | (0.0004) |  0.0004
=2 [ 25/04/2014 | 37.92| 4,897.64 | 0.0000| 0.0013 | (0.0013)
s o | H+3 28/04/2014 | 37.92| 4,818.76 | 0.0000 | (0.0161)| 0.0161
32 H+4 29/04/2014 | 37.92| 4,819.68 | 0.0000 | 0.0002 | (0.0002)
S35 | H#5 30/04/2014 | 37.92| 4,840.15| 0.0000 | 0.0042 | (0.0042)
55 | H6 24/03/2015 | 37.92 | 5,447.65
c= | H5 25/03/2015 | 37.92| 5,405.49 | 0.0000| (0.0077)| 0.0077
S L | B4 26/03/2015 | 37.92| 5,368.80 | 0.0000 | (0.0068) | 0.0068
-3 | H3 27/03/2015 | 37.92| 5,396.85| 0.0000| 0.0052 | (0.0052)
S5 | H 30/03/2015 | 37.92| 5,438.66 | 0.0000| 0.0077 | (0.0077)
so14 |l 31/03/2015 | 37.92| 5518.67 | 0.0000| 0.0147 | (0.0147) (0.0100)
H 1/4/2015 37.92| 5466.87 | 0.0000| (0.0094)|  0.0094
He+1 2/4/2015 37.92 | 5456.40 | 0.0000| (0.0019)| 0.0019
H#2 6/4/2015 37.92| 5480.03| 0.0000| 0.0043 | (0.0043)
H+3 7/4/2015 37.92| 5523.29| 0.0000| 0.0079 | (0.0079)
4 8/4/2015 37.92| 5486.58 | 0.0000| (0.0066)| 0.0066
H5 9/4/2015 37.92| 5500.90 | 0.0000| 0.0026 | (0.0026)
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25, AMFG
AMEG
TAHUN | HARI | TANGGAL | Pit IHSGt Rit RMt | Arit CAR it
195 [n® 25/3/2013 8,600.00 |  4,777.90
EERE RS 26/3/2013 8,000.00 | 4,84252| 0.0349 | 0.0135| 0.0214
ENs g% | He4 27/3/2013 9,000.00 | 4,928.10 | 0.0112 | 0.0177 | (0.0064)
4°255 o HB 28/3/2013 8,800.00 |  4,940.99 | (0.0222) | 0.0026 | (0.0248)
4285 2 HR 1/4/2013 8,550.00 |  4,937.58 | (0.0284) | (0.0007) | (0.0277)
5@%% Hz1 2/4/2013 865000 | 4,95725| 00117| 00040| 0.0077 | ,ovm
122% 5|H 3/4/2013 8,650.00 | 4,981.47 | 0.0000 | 0.0049 | (0.0049)
%E'Z% | HA1 4/4/2013 8,500.00 |  4,922.61 | (0.0173) | (0.0118) | (0.0055)
§ §§ 5 HER2 5/4/2013 8,750.00 | 4,926.07 | 0.0294 | 0.0007 | 0.0287
4524 2| Ha3 8/4/2013 8,800.00 | 4,897.52 | 0.0057 | (0.0058) | 0.0115
1555 3| Hi4 9/4/2013 8,750.00 |  4,899.59 | (0.0057) | 0.0004 | (0.0061)
408 2 S| HE5 | 10/4/2013 8,700.00 |  4,877.48 | (0.0057) | (0.0045) | (0.0012)
4553 2|hb 20/03/2014 7,100.00 | 4,700.21
q S5 |H5 | 21/03/2014 7,025.00 | 4,720.42 | (0.0106) | 0.0043 | (0.0149)
4 =2 | H4 | 24/03/2014 7,100.00 | 4,703.09 | 0.0107 | (0.0037) | 0.0143
4 =5 | HES 25/03/2014 7,100.00 | 4,728.24 | 0.0000 | 0.0053 | (0.0053)
1 2% [H= | 26/03/2014 7,100.00 | 4,723.06 | 0.0000 | (0.0011) | 0.0011
] @% Hil | 27/03/2014 6,050.00 | 4,768.28 | (0.0211) | 0.0096 | (0.0307) (0.0318)
=0 |H 28/03/2014 7,100.00 | 4,873.93| 0.0216 | 0.0222 | (0.0006) | *
52 |[HH 1/4/2014 7,200.00 | 4,870.21 | 0.0141 | (0.0008) | 0.0148
=2 [He2 2/4/2014 7,200.00 | 4,891.32 | 0.0000 | 0.0043 | (0.0043)
s o | H+3 3/4/2014 7,200.00 | 4,857.94 | 0.0000 | (0.0068) | 0.0068
32 H+4 4142014 7,200.00 |  4,921.04 | 0.0000 | 0.0130 | (0.0130)
S5 | H#5 7/4/2014 7,200.00 |  4,921.40 | 0.0000 | 0.0001 | (0.0001)
S5 | Ek6 | 20/03/2015 7,350.00 |  5,443.06
c = | HE55 | 23/03/2015 7,500.00 | 5437.10 | 0.0204 | (0.0011) | 0.0215
S . | E4 | 24/03/2015 747500 | 5447.65 | (0.0033) | 0.0019 | (0.0053)
-3 | HB | 25/03/2015 7,400.00 | 5,405.49 | (0.0100) | (0.0077) | (0.0023)
S % | H2 | 26/03/2015 7,500.00 | 5,368.80 | 0.0135 | (0.0068) | 0.0203
2%014 Bl | 27/03/2015 7,500.00 | 5,396.85| 0.0000 | 0.0052 | (0.0052) (0.0136)
H 30/03/2015 7.450.00 | 5438.66 | (0.0067) | 0.0077 | (0.0144)
H+1 | 31/03/2015 7,700.00 | 5518.67 | 0.0336| 0.0147 | 0.0188
He 2 1/4/2015 7,675.00 | 5466.87 | (0.0032) | (0.0094) | 0.0061
H+3 2/4/2015 7475.00 | 5456.40 | (0.0261) | (0.0019) | (0.0241)
4 6/4/2015 7.450.00 | 5,480.03 | (0.0033) | 0.0043 | (0.0077)
5 7/4/2015 7,350.00 | 5,523.29 | (0.0134) | 0.0079 | (0.0213)
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Lampiran 3: EAT untuk Perusahaan Sampel

- oNo, ¢ Kode EAT
2 Do D 2011 2012 2013 2014
F © €14 ADES 25,868,000,000 | 83,376,000,000 55,656,000,000 31,021,000,000
S 2 24 DLTA 151,715,042,000 | 213,421,000,000 | 270,498,062,000 | 288,073,432,000
E ~ = 34 FAST 229,054,524,000 | 206,046,000,000 | 156,290,628,000 | 152,046,069,000
0 = 44 MYOR | 483,486,152,677 | 744,428,404,309 | 1,013558,238,779 | 409,824,766,594
- 3 0 51 TBLA 421,127,000,000 | 243,767,000,000 | 86,549,000,000 436,503,000,000
S 2 S B9 ULT3 101,323,273,593 | 353,431,619,485 | 325,127,420,664 | 283,360,914,211
- 2 2 271 RMBA | 305,997,000,000 | (323,351,000,000) | (1,042,068,000) | (2,278,718,000,000)
- -~ 81 GGRM | 4,958,102,000,000 | 4,068,711,000,000 | 4,383,932,000,000 | 5,395,293,000,000
£25 94HMsP | 8,064,426,000,000 | 9,945,296,000,000 | 10,818,486,000,000 | 10,181,083,000,000
- - © 104 SSTM (24,097,995,553) | (14,137,186,803) | (13,228,135,718) | (12,840,297,828)
°© 2 B IMYTX | (120520,153,274) | (126,172,495,055) | (49,786,983,213) | (158,271,000,000)
) 5 5 £24 SRSN 23,987,816,000 | 16,956,040,000 15,994,295,000 14,456,260,000
- © 134 BIMA 2,436,791,765 2,623,173,812 | (16,149,760,144) 10,048,996,788
o 144 BATA 56,615,123,000 | 69,343,000,000 44,373,679,000 70,781,440,000
L 5] TIRT 4,161,764,741 | (39,831,440,845) | (137,918,597,349) 3,140,521,040
- = 16 FASW 132,338,923,785 | 5,292462,870 | (249,057,875,558) | 86,745,854,950
- © 174 KBRI (19,419,434,022) | 36,542,090,733 | (24,216,546,341) | (17,526,287,252)
- 18 SPMA 33,075,990,067 | 39,893,050,885 | (23,856,512,660) 48,602,721,399
F 197 AKRA 504,133,191,000 | 618,833,343,000 | 615,626,683,000 | 790,563,128,000
209 BUDI 62,956,000,000 5,084,000,000 42,885,000,000 28,499,000,000
E 219 ETWA 72,961,045199 | 29,663,381,283 7,991,201,004 (142,136,321,265)
" 224 DPNS (6,641,710,478) | 20,608,530,035 66,813,230,321 14,519,866,284
L 231 INCI (17,169,761,427) | 4,443,840,864 10,331,808,096 11,028,221,012
b 241 AKKU (8,893,325,227) | (2,027,005,099) | (1,465,952,485) (5,945,039,944)
- 257 AMEG | 336,995,000,000 | 346,609,000,000 | 338,358,000,000 | 458,635,000,000
> 1 APLE 21,922,731,031 4,203,700,813 1,881,586,263 9,626,571,647
- 27/BRNA 43,796,464,000 | 54,496,290,000 | (12,219,421,000) 56,998,824,000
|5 284 TRST 144,001,061,809 | 61,453,058,755 32,965,552,359 30,084,477,143
5 299SMGR | 3,955,272,512,000 | 4,926,639,847,000 | 5,354,296,521,000 | 5573,577,279
30 | ALMJ 32,374,760,744 | 13,949,141,063 26,118,732,307 1,948,963,064
31| BTON 19,146,696,476 | 24,761,627,150 (244,465,436) 7,630,330,090
32 | GDST 99,674,949,180 | 46,591,042,719 91,885,687,801 (13,938,294,977)
33 | INAT 26,356,889,656 | 23,155,488,541 5,019,540,731 22,058,700,759
34 | JPRS 37,686,233,394 9,610,155,243 15,045,492,572 (6,930,478,877)
35 | LMSH 10,897,341,682 | 41,282,515,026 14,382,899,194 7,403,115,436
36 | LION 52,535,147,701 | 85,373,721,654 64,761,350,816 49,001,630,102
37| PIC 12,630,196,709 | 11,137,571,657 15,439,372,429 16,153,616,369
38 | KICH 356,739,464 2,259,475,494 7,419,500,718 4,703,508,241
39 | ARNA 95,949,405,045 | 158,684,349,130 | 237,697,913,883 86,728,384,322
40 | IKA (50,945,045,032) | (40,205,688,847) | (43,088,205,688) | (26,511,071,474)
41 | KIAS (20,240,243,616) | 71,039,439,692 75,360,306,268 92,239,403,158
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NIV JIM

"7 2 [MLIA (38,125,043,000) (30,363,959) (474,045,653) 125,013,335,000
= 43| TOTO 218,124,018,284 | 235,945643,357 | 236,557,513,162 | 293,803,908,949
44 | SCCO) | 109,826,481,329 | 169,741,648,891 | 104,962,314,423 137,618,900,727
> 457 IMAS 970,891,331,743 | 899,090,885,530 | 621,139,761,829 | (67,093,347,900)
- A6 INTA 120,214,000,000 | 4,443,840,864 | (242,631,000,000) | (80,600,000,000)
b S S 479 PRAS 1,353,860,853 15,565,386,865 13,196,739,424 11,340,527,608
[ = - 48] DVLA 120,915,340,000 | 148,909,089,000 | 125,796,473,000 80,929,476,000
E 2 - 499 KAEE 171,763,175,754 | 205,763,997,378 | 215,642,329,977 236,531,070,864
| - - 509 MERK | 231,158,647,000 | 107,808,155,000 | 175,444,757,000 151,050,483,000
=~ 2 51 MBT® 42,659,406,355 | 45,523,000,000 16,162,858,075 2,925,070,199
b & S 521 MRAT 27,867,834,532 | 30,700,000,000 (6,700,373,076) 7,371,973,842
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Lampiran 4: UE Perusahaan Sampel

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

buepun-buepun 1bunpunig exdig ey

No Kode UE

2012 2013 2014
1| ADES 2.223133 -0.332470 -0.442630
2| DLTA 0.406723 0.267439 0.064974
3| FAST -0.100450 | -0.241477 -0.027158
41 MYOR 0.539710 0.361525 -0.595657
5| TBLA -0.421156 -0.644952 4.043420
6| ULTJ 2.488158 -0.080084 -0.128462
7 | RMBA -2.056713 -0.996777 2.726778
8 | GGRM -0.179381 0.077474 0.230697
9 | HMSP 0.233230 0.087799 -0.058918
10 | SSTM -0.413346 -0.064302 -0.029319
11| MYTX 0.046900 -0.605405 2.178963
12 | SRSN -0.293139 -0.056720 -0.096161
13 | BIMA 0.076487 -7.156573 -1.622238
14 | BATA 0.224814 | -0.360084 0.595122
15| TIRT -10.570805 2.462556 -1.022771
16 | FASW -0.960008 | -48.058975 -1.348296
17 | KBRI -2.881728 -1.662703 -0.276268
18 | SPMA 0.206103 -1.598012 -3.037294
19 | AKRA 0.041573 -0.005182 0.284160
20 | BUDI -0.919245 7.435287 -0.335455
21 | ETWA -0.593435 -0.730604 -18.786603
22 | DPNS -4.102895 2.242018 -0.782680
23 [ INCI -1.258818 1.324973 0.067405
24 | AKKU -0.772076 -0.276789 3.055411
25 | AMFG 0.028529 -0.023805 0.355473
26 | APLI -0.808249 -0.552398 4.116200
27 | BRNA 0.244308 -1.224225 -5.664609
28 | TRST -0.573246 -0.463565 -0.087397
29 | SMGR 0.245588 0.086805 -0.998959
30 [ ALMI -0.569135 0.872426 -0.925381
31| BTON 0.293258 -1.009873 -32.212306
32 | GDST -0.532570 0.972175 -1.151692
33 | INAI -0.121464 | -0.783225 3.394566
34 | JPRS -0.744996 0.565583 -1.460635
35 | LMSH 2.788311 -0.651598 -0.485284
36 | LION 0.625078 -0.241437 -0.243351
37 | PICO -0.118179 0.386242 0.046261
38 | KICI 5.333685 2.283727 -0.366061
39 | ARNA 0.653834 0.497929 -0.635132
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"OWMIg| uizi eduey

undedo vy

: Z 40 | IKALI -0.210803 | 0.071694 -0.384726
41 | KIAS -4.509811 | 0.060823 0.223979
42 | MLIA -0.999204 | 14.612116 | -264.715813
> .o 2 43| TOTO 0.081704 |  0.002593 0.241998
B vy 0B 44 | scco 0.545544 | -0.381635 0.311127
$33325 5 45 | IMAS -0.073953 | -0.309147 -1.108017
35553 46 | INTA -0.963034 | -55.599390 -0.667808
233253 % 47 | PRAS 10.497036 | -0.152174 -0.140657
552358 48 | DVLA 0.231515 | -0.155213 -0.356663
355882 49 | KAEF 0.197952 |  0.048008 0.096868
532285 50 | MERK | -0533618 | 0.627379 -0.139042
§29 25 51| MBTO | 0.067127 | -0.644952 -0.819025
325852 E 52 | MRAT 0101628 | -1.218253 -2.100233
;D % éé-_gr@iran 5: Perhitungan RT Perusahaan Sampel
723<% ¢ a CLOSING RT
1 = No=  KODE 2011 2012 2013 2014 2012 2013 2014
4+ 2 11 ADES 1,010 1,920 2,000 501 0.901 0.042 -0.750
45 2/ DLIA 111,500 | 255,000 | 380,000 | 47,740 1.287 0.490 -0.874
1 - BIFAST 9,950 12,000 1,900 598 0.206 | -0.842 -0.685
1= #4IMYOR 14,250 20,000 26,000 | 4,585 0.404 0.300 -0.824
15 BIULT 1,080 1,330 4,500 784 0.232 2.384 -0.826
: %63 RMBA 790 580 570 | (193) -0.266 | -0.017 -1.339
1 772GGRM 62,050 56,300 42,000 | 17,270 -0.093| -0.254 -0.589
E 83 HMSP 39,000 59,900 62,400 | 3,080 0.536 0.042 -0.951
i 93ssT™ 180 134 79 221 -0.256 | -0.410 1.798
1 0IMYTX 225 375 305 (183) 0.667 | -0.187 -1.600
4+ 113 SRSN 54 50 50 55 -0.074 0.000 0.096
i DiBIMA 900 900 700 | 2,255 0.000 | -0.222 2.221
¥ IBTBATA 55,000 60,000 1,050 | 33,009 0091 -0983| 30.437
T WMITIRT 64 70 52 81 0.094 | -0.257 0.558
151 FASW 4,375 2,550 2,025 664 -0.417 | -0.206 -0.672
16 § KBRR 50 50 50 80 0.000 0.000 0.600
71 SPMA 240 290 210 539 0.208 | -0.276 1.567
18 | AKRA 3,025 4,150 4375| 1523 0.372 0.054 -0.652
19 | BUDH 240 114 109 223 0525 | -0.044 1.046
20 | ETWA 430 310 365 312 -0.279 0.177 -0.145
21 | DPNS 710 385 470 713 -0.458 0.221 0.517
22 | INCH 210 245 240 757 0.167 | -0.020 2.154
23 | AKKU 155 164 305 15 0.058 0.860 -0.951
24 | AMEG 6,550 8,300 7,000 | 7,338 0.267 | -0.157 0.048
25 | APLY 75 86 65 150 0147 -0.244 1.308
26 | BRNA 1,770 700 455 531 -0.605 | -0.350 0.167
27 | TRSE: 390 345 250 627 -0.115| -0.275 1.508
28 | SMGR 11,450 15,850 14,150 | 4,215 0.384| -0.107 -0.702

100




"OWMIg| uizi eduey
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-7 29| ALMI 910 650 600 | 2,081 -0.286 | -0.077 2.468
' 30 | BTON 335 700 550 815 1090 | -0.214 0.482
31 | GDSTY 129 108 86 106 -0.163 | -0.204 0.233
P 32TINAIE 540 450 600 460 -0.167 |  0.333 -0.233
- 337 JPRSA 485 330 270 | 2371 0320 -0.182 7.782
S S 349 LMSR 5,000 10,500 8,000 | 12,078 1100 -0.238 0.510
§ 5 735 ) LION: 5,250 10,400 12,000 | 8,535 0981| 0154 -0.289
15~ 363 PICOZ 193 260 155 407 0.347 | -0.404 1.626
15 =37 1KICIG 180 270 270 570 0.500 0.000 1.111
1 2 =384 ARNA 365 1640 820 497 3.493| -0.500 -0.394
15 2398 IKAIS 142 142 140 226 0.000| -0.014 0.614
122409 KIAS; 75 175 155 144 1333 -0.114 -0.071
S S 41 MLIA 445 235 425 999 -0.472 0.809 1.351
- 221 T0TQ 50000 6650 7700 1243 -0.867 0.158 -0.839
L = = 434 s€cd 3125 4050 4400 3951 0296 | 0.086 -0.102
120 44T IMAS. 12800 5300 4900 2433 -0.586 | -0.076 -0.504
T2 0455 INTAS 590 450 260 423 0237 | -0.422 0.627
12 461 PRAS. 132 256 185 978 0939 | -0.277 4.287
45 #7DVLA 1150 1690 2200 859 0470  0.302 -0.610
15 487KAEE 340 740 590 322 1177 -0.203 -0.454
¥ 2 497 MERK 132500 | 152000 | 189000 | 24718 0.147 0.243 -0.869
15 501TCID= 7700 11000 11900 6383 0.429 0.082 -0.464
] 51% MBTO 410 380 305 424 -0.073| -0.197 0.390
L 521 MRAT 500 490 465 897 -0.020 [ -0.051 0.929
;I
5 3
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6: Data Perhitungan untuk Regresi ERC

)
L

ut Bisni
gurBenig)

RT

0,9010
0,0417

-0,7495

UE

2,2231

-0,3325
-0,4426

ADES

-0,0997
-0,0738
0,0083

an I

TAHUN | CAR

2012

2013

2014

Hak Cipta UE:QC@ Undang-Undang

gl 1. Dilarang mengutip sebagian etau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@ a. Pengutipan hanya untuk xd_vm:::@m: pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,

KWIK KIAN GIE

SCHOOL OF BUSINESS

penulisan kritik dan tinjauan suatu masalah.
b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

<
L
_A_m_aD|m_m

N

DLTA

<
o |o
=N
I SIS
x |4 |lc ||
~ | o
© [~ [ID
O | |©
w ¥ | S
D o |o |o
- |
o o |¥
x |49 |
< 22 |8
O 29 o
Pz
)
T N | [
Alll
F RSN F

FAST
UE

RT

0,2060

-0,8417
-0,6853

-0,1004

-0,2415
-0,0272

0,0882

-0,0555
0,0046

'FAHUN | CAR
2012
5013

%014

n

3. FAST
&%
Q.

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

tanpa izin IBIKKG.
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Hak Cipta Dilindungs Undang-Undang o ~ o
gl 1. Dilarang 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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Hak Cipta Dilindungi pdang-Undang m H__ H
gl 1. Dilarang 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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Hak Cipta Dm_mzac:@_gam:@-cjam:@ M._ Rlu m
gl 1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
mm a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
gutip y P ganp p P y peny p
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.



-0,4171
-0,2059
-0,6721

RT

-0,9600
-48,0590
-1,3483

FASW
UE

-0,0389
-0,0028
-0,0190
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('g%\HUN CAR
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KBRI
UE

Bisni

RT

0,0000
0,0000
0,6000

-2,8817
-1,6627
-0,2763

-0,0371
-0,0207
-0,0149

HUN | CAR

2012

1<,

n

2013

14

il

Hak Cipta Dilindungi Wwam:@-cjam:@

gl 1. Dilarang 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

SCHOOL OF BUSINESS

penulisan kritik dan tinjauan suatu masalah.
b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

<
=

a Kwik Km@n
%)

RT

0,2083

-0,2759
1,5667

SPMA
UE

0,2061

-1,5980
-3,0373

-0,0196

0,0573
0,0129

Gie)

TAHUN | CAR

2012

mu___.mmn_

©
—

<
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S

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

tanpa izin IBIKKG.

AKRA

=8
)

RT

0,3719
0,0542

-0,6519

UE

0,0416

-0,0052
0,2842

0,0117

-0,0057
-0,0191

'TAHUN | CAR

Z012

3013

2014
=
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Hak Cipta Dilindungi &;am:@-cjam:@ ﬂ B M
gl 1. Dilarang 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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Hak Cipta Dilindungi c:@:@-c:amsm

1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:

a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
penulisan kritik dan tinjauan suatu masalah.

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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Hak Cipta Dilindungi C:W:@qum:@ 3
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1. Dilarang mengutip sebagian atau ssluruh_karya tuliq ini tanparengantumka
a. Pengutipan hanya untuk xmcm:i@m:ﬂqua%m:_ erTetTETT e TSI

e

n

penulisan kritik dan tinjauan suatu masalah.
b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.

Q

ry

pendent Variable: CAR

Coefficients?

psti

=

|
an B%W\mwc%m:

Sig.

Standardized
Coefficients
Beta

3.432
-4.417

Std. Error

.000
.000
.000

Unstandardized Coefficients

-.075
444
-.090

(Constant)

UE

RT
a. Dependent Variable: CAR

:35@__ penyusun

I
LA P UTATT,

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

tanpa izin IBIKKG.

3. FAST:

Coefficients?
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Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta Sig.

{10 (Constant) 086 .000
{: UE 200 000 302
qe RT 110 000 863
> aDépendent Variable: CAR
2 5O
“AMYOR
S
= 2 ‘ Coefficients?
N Unstandardized Standardized
2 ?; Coefficients Coefficients
{Model B Std. Error Beta t Sig.
%; 1% (Sonstant) -.044 .000
15 U 171 000 3.475
1< Ry -110 000 -2.497
ZSasDependent Variable: CAR
5TBLA
£ QC% Coefficients?
g é Unstandardized Standardized
g % Coefficients Coefficients
{ Model B Std. Error Beta t Sig.
11 (Constant) 011 .000

UE -.017 .000 -1.224

RYT 329 .000 716

a. Dependent Variable: CAR

6. ULTJ

Coefficients?
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Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
12 (€onstant) .063 .000
o uE -.031 .000 -.896
15 RT .010 .000 313
©azDépengent Variable: CAR
3 = 9
Z7ERMBA
25 & Coefficients?
i1: Standardized
k 2. Unstandardized Coefficients Coefficients
Eil@odel B Std. Error Beta Sig.
] 5 {Constant) -.004 .000
]2 UE 000 000 3.312
é RT 177 .000 2.451
ZasDependent Variable: CAR
) 5
8.GGRM
2 Coefficients?
E Standardized
Q % Unstandardized Coefficients Coefficients
9 Model B Std. Error Beta Sig.
11 (Constant) .204 .000
UE .592 .000 2.671
RT 535 .000 2.948
a. Dependent Variable: CAR
9. HMSP
Coefficients?
Standardized
Model Unstandardized Coefficients Coefficients Sig.
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(b}
S  Hak Cipta Dilindungi Undang-Undang
- 1 D:wm:@ mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@ a—P&gutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF Zm_zmm.m 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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10. SSTM

Coefficients?

o
B
3 § Standardized
r: 3 T Unstandardized Coefficients Coefficients
i-ﬁoél B Std. Error Beta Sig.
4T 2 HConstant) -.166 .000
152 e -746 000 -1.159
{e 2 Fr 081 000 727
%aé*[)%cpendent Variable: CAR
211 MYTEX
82 ¢
2‘3 § Coefficients?
< Standardized
%9 g Unstandardized Coefficients | Coefficients
4 NModel B Std. Error Beta Sig.
E E {Constant) 167 .000
[E UE -.054 .000 -.729
| 030 000 311
%a%Dependent Variable: CAR
gl;é. SRSN
2% Coefficients?
1= Unstandardized Standardized
10 Coefficients Coefficients
Q [ Model B Std. Error Beta t Sig.
1% goonstant) -.054 000
BE -.127 .000 -.988

RT 277 .000 1.455

a. Dependent Variable: CAR
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o 5
75
$14.BIMA
225
297 % Coefficients?
| s 9 Unstandardized Standardized
152 Coefficients Coefficients
é_l\igqo@el B Std. Error Beta t Sig.
11 = (Constant) -.037 000
152 uE 004 000 -.987
1= S R 009 .000 764
% =Dependent Variable: CAR
13 BIMA
23
© 3 Coefficients?
i 2 Standardized
12 Unstandardized Coefficients Coefficients
JModel B Std. Error Beta Sig.
15 (Constant) -.037 .000
[ UE -.004 000 -.987
12 Urt 009 000 764
éa%%Dependent Variable: CAR
214, afa
Coefficients?
Standardized
Unstandardized Coefficients Coefficients
Model B Std. Error Beta Sig.
1 (Constant) -.044 .000
UE .030 .000 976
RT 2.429E-5 .000 .029

a. Dependent Variable: CAR
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15. TIRT.

o O
v
§ § Coefficients?
E% T Standardized
1e 2 Unstandardized Coefficients | Coefficients
E Iﬁb@él B Std. Error Beta t Sig.
{5 2 {Constant) 025 000
{o 2 e 005 000 336
1o2 R -.213 .000 -.883
SazDgperident Variable: CAR
116, FASW
= 3
% % Coefficients?
Q 3 Standardized
> Qi Unstandardized Coefficients Coefficients
4 Model B Std. Error Beta Sig.
EEE (Constant) -.072 .000
1¢ Ak -.001 000 -1.660
1z Rt -.076 000 985
§a§Dependent Variable: CAR
Zﬁl%) KBRI
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) .002 .000
UE 013 .000 1.523
RT -.021 .000 -.644

a. Dependent Variable: CAR
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18. SPMA

P = Coefficients?
é g Unstandardized Standardized
33 - Coefficients Coefficients
1 Model B Std. Error Beta Sig.
Y1§ = (Constant) -.004 .000
{15 2 UE -.030 .000 -1.258
1% 2 &y 047 000 1174
%éfa,;D%zpendent Variable: CAR
519, AKRA
3¢
Z;é @ Coefficients?
T % Unstandardized Standardized
: =. Coefficients Coefficients
TModel B Std. Error Beta Sig.
1t (Eonstant) -.008 .000
10 ue 065 000 651
12 Ry 045 000 1541
§a§Dependent Variable: CAR
20, BUDI
fz_ = Coefficients?
; 2 Unstandardized Standardized
132 Coefficients Coefficients
4 Model B Std. Error Beta Sig.
11 (Constant) -018 .000
UE .004 .000 976
RT 011 .000 419

a. Dependent Variable: CAR
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21. ETWA

Coefficients?

{ o Unstandardized Standardized
{ g Coefficients Coefficients
%;I‘Zlodel B Std. Error Beta Sig.
4L & (Constant) 011 .000
Qég UE .008 .000 940
12 % BY 071 000 190
%«’%Dgpendent Variable: CAR
;D % % Coefficients?
ﬁé S Unstandardized Standardized
3 c - Coefficients Coefficients
4 Model B Std. Error Beta Sig.
e (Eonstant) .006 .000
§ JE -.007 000 -1.202
1%  RT 047 .000 1.349
Q;?agDependent Variable: CAR
23
23, INCI
E é Coefficients?
i 5 Unstandardized Standardized
] - Coefficients Coefficients
@’@odel B Std. Error Beta Sig.
{1 @onstant) -.032 000
' UE -.007 .000 -.238
RT .029 .000 958

a. Dependent Variable: CAR
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: o . L o
1DilaranggEnqutip sebdgign atau seluruh karygstulis ini tappa meng@ftumkan dan B%E\mwc;m: sumber:
r—Perrgertperremyeedtuk kepentingan pendiftkan, pene bterrperretisemrearye=ttiah, penyusunan laporan,

penulisan kritik dan tinjauan suatu masalah.
b. Pengutipan tidak merugikan kepentingan yang wajar IBIKKG.
. Dilarang mengumumkan dan memperbanyak sebagian atau seluruh karya tulis ini dalam bentuk apapun
tanpa izin IBIKKG.
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m @ Hak cipta milik IBI KKG (Institut Bisnis dan Informatika Kwik Kian Gie) Institut Bisnis Qm—._ _-‘-._..O—.—.—._mnm_hm Kwik Kian Gie
nmlu. Hak Cipta Dilindungi Undang-Undang
pﬂgy ] 1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
%\Mﬁ 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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@m@ 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 9: ERL Perusahaan Sampel
No | Kode Waktu Publikasi ERL
e ; 2012 2013 2014 | 2012 | 2013 | 2014 | AVERAGE
1 17l ADES 23/04/2013 2/4/2014 2/4/2015 113] 92| 92 99
1 322 DLTA 8/4/2013 28/03/2014 31/03/2015 99| 87| 90 92
9 3| EAST 5 | 28/03/2013 28/03/2014 30/03/2015 87| 87| 89 88
o S45| fCBP 20/03/2013 | 24/03/2014 20/03/2015 79| 83| 79 80
o 255 MYOR% | 15/04/2013 28/04/2014 1/4/2015 105| 118] 91 105
| a65 WL 30/04/2013 30/04/2014 30/04/2015 120 | 120] 120 120
a9 =75 RMBA 1/4/2013 28/03/2014 31/03/2015 91| 87| 90 89
4 28| BGRM 2/4/2013 28/04/2014 31/03/2015 92| 118] 90 100
4 995 HMSP = | 20/03/2013 28/03/2014 20/03/2015 79| 87| 79 82
4 402 SSIM & | 12/7/2013 27/03/2014 7/4/2015 193] 86| 97 125
3 48] MYTX 2/4/2013 1/4/2014 19/06/2015 92| 91| 171 118
& 425/ SRSN 2 | 2/4/2013 27/03/2014 30/03/2015 92| 86| 89 89
7 132 BIMA 2/4/2013 3/4/2014 1/4/2015 92| 93] 91 92
o 14| BATAS | 2/4/2013 28/03/2014 31/03/2015 92| 87| 90 90
4 15| TIRT 3/4/2013 28/04/2014 31/03/2015 93| 118] 90 100
2 163 FASWE 3/4/2013 24/03/2014 17/03/2015 93| 114| 76 94
2 175 KBRI & | 2/4/2013 4142014 30/03/2015 92| 94| 89 92
3 185 SPMA 2/4/2013 28/03/2014 30/03/2015 92| 87| 89 89
193] AKRA™ | 25/03/2013 27/03/2014 19/03/2015 84| 86| 78 83
20| BUDI 2/4/2013 28/03/2014 31/03/2015 92| 87| 90 90
215 ETWA 23/4/2013 1/4/2014 8/5/2015 82| 91| 128 100
22| DPNS 2/4/2013 1/4/2014 31/03/2015 92| 91| 90 91
237 INCI 3/4/2013 1/4/2014 1/4/2015 93| 91| 91 92
245 AKKU 15/4/2013 23/04/2014 1/4/2015 105| 113]| 91 103
25 AMFGS | 3/4/2013 28/03/2014 30/03/2015 93| 87| 89 90
265 APLI & | 2/4/2013 28/03/2014 31/03/2015 92| 87| 90 90
27-| BRNAZ |  10/4/2013 2/4/2014 2/4/2015 100 92| 92 95
287 TRST 3/4/2013 1/4/2014 31/03/2015 93| 91| 90 91
29| SMGR;" | 20/03/2013 26/02/2014 4/3/2015 79| 57| 94 77
305 ALMIZ, | 15/4/2013 1/4/2014 31/03/2015 105 91| 90 95
315 BTON. 3/4/2013 1/4/2014 31/03/2015 93| 91| 90 91
32 | GDST 3/4/2013 26/03/2014 26/03/2015 93| 85| 85 88
33 | INAI 2/4/2013 28/03/2014 31/03/2015 92| 87| 90 90
34 | JPRS 2/4/2013 28/03/2014 30/03/2015 92| 87| 89 89
35 | LMSH 3/4/2013 1/4/2014 27/03/2015 93| 91| 86 90
36 | LION 3/4/2013 1/4/2014 26/03/2015 93| 91| 85 90
37 | PICO 3/4/2013 2/4/2014 31/03/2015 93| 92| 90 92
38 | KICI 2/4/2013 26/03/2014 26/03/2015 92| 85| 85 87
39 | ARNA® | 20/03/2013 28/02/2014 24/02/2015 79| 59| 55 64
40 | IKAI =. | 25/4/2013 1/4/2014 30/03/2015 115| 91| 89 98
41 | KIAS 3/4/2013 28/03/2014 31/03/2015 93| 87| 90 90
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£ 2
SR
25> L
742 | MLIA 2/4/2013 2/4/2014 26/03/2015 92| 92| 85 90
243 | TOTO 3/4/2013 1/4/2014 31/03/2015 93| 91| 90 91
44 | scco@)|  10/5/2013 27/03/2014 30/03/2015 130| 86| 89 102
45 [ IMAS T | 2/4/2013 27/03/2014 31/03/2015 92| 86| 90 89
146 INTA 2 | 1/4/2013 26/03/2014 1/4/2015 91| 85| o1 89
9 47 PRAS 2 | 28/05/2013 2/4/2014 31/03/2015 148] 92| 90 110
4 48 DVLAS | 2/4/2013 28/03/2014 30/03/2015 92| 87| 89 89
o 49| KAEF = | 20/03/2013 28/02/2014 5/3/2015 79| 59| 64 67
o 05| MERKT | 20/03/2013 7/3/2014 12/3/2015 79| 66| 71 72
7| 515 MBTOZ | 2/4/2013 27/03/2014 30/03/2015 92| 86| 89 89
> = @
§ FgA 2/4/2013 7/4/2014 31/03/2015 92| 97| 90 93
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Lampir@lO: Data Perhitungan Regresi EP

- XL
v 9 =
ol 0,
S 21 ADES
£3 . 3
52 2 | ADES EATIt EAT it1
2SOl
S< g |2012 83.000.000.000 | 26.000.000.000
s § = [2013 56.000.000.000 | 83.000.000.000
~5 £ 2014 31.000.000.000 | 56.000.000.000
432 =
£ 2% DLTA
%= 5 [BLTA EAT EAT it
Q35 W =]
55 3 | 2012 -2.027.005.099 | -8.893.325.227
o c o
- & [2013 -1.465.952.485 | -2.027.005.099
® 3 [
©5 2014 -5.945.039.944 | -1.465.952.485
°5 %
5 53. FAST
o2 |BAsT EAT EAT it1
=2 2012 206.046.000.000 | 229.054.524.000
E__(% 2013 156.290.628.000 | 206.046.000.000
=3 [2014 152.046.069.000 | 156.290.628.000
75 -
°% 7
== (= 5
e e
53 EBP EATi EAT it1
53 |@2012 2.287.242.000.000 | 2.066.365.000.000
g2 3
5 |@013 2.233.291.000.000 | 2.287.242.000.000
' 2014 2.531.681.000.000 | 2.233.291.000.000
=
S
5. MYOR
MYOR EAT: EAT i1
2012 744.428.404.309 | 483.486.152.677
2013 1.013.558.238.779 | 744.428.404.309
?)14 409.824.766.594 | 1.013.558.238.779
=
)
)
=) 123
Q
o
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‘uedode) ueunsnAuad ‘yerw eAsey uesnnuad ‘uennauad ‘ueyipipuad uebunuaday ynjun eAuey uediynbusd e
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6.

buepun-6uepun Blnpuniq exdiy yey

8.

-
©

UETJ

uLTJ EAT; EAT it1

]

2012 353.431.619.485 | 101.323.273.593
3

2013 325.127.420.664 | 353.431.619.485
2014 283.360.914.211 | 325.127.420.664
A

)

2

REABA

RMBA EAT; EAT it1

;20“1312 -323.351.000.000 | 305.997.000.000
£013 -1.042.068.000 -323.351.000.000
2014 -2.278.718.000.000 | -1.042.068.000

~

S

=
GGRM

GGRM EAT: EAT iw1

A

2012 4.068.711.000.000 | 4.958.102.000.000
o)

2013 4.383.932.000.000 | 4.068.711.000.000
2014 5.395.293.000.000 | 4.383.932.000.000
=5

n

-

ISP

HIMSP EAT: EAT it1

abiz 9.945.296.000.000 | 8.064.426.000.000
3913 10.818.486.000.000 | 9.945.296.000.000
3014 10.181.083.000.000 | 10.818.486.000.000
L

=1

e

™

STM EAT; EAT it

=

2012 -14.137.186.803 -24.097.995.553
()

2013 -13.228.135.718 -14.137.186.803
5014 -12.840.297.828 -13.228.135.718
=)

)

= 124
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Buepun-6uepun 1BURBUNIQ e1d1] YeH

-
w

. MIYTX
MYTX EATq EAT it1
a5
2012 -126.172.495.055 -120.520.153.274
2013 -49.786.983.213 -126.172.495.055
2014 -158.271.000.000 -49.786.983.213
=)
A~
A
(9]
SRSN
SRSN EAT: EAT it
2012 16.956.040.000 | 23.987.816.000
2013 15.994.295000 | 16.956.040.000
2014 14.456.260.000 | 15.994.295.000
=)
S
g
5
BIMA
BIMA EATi EAT it1
2012 2.623.173.812 2.436.791.765
%m:a -16.149.760.144 | 2.623.173.812
2014 10.048.996.788 -16.149.760.144
BATA
BATA EAT: EAT it1
N -
2012 69.343.000.000 56.615.123.000
v ]
2013 44.373.679.000 69.343.000.000
2014 70.781.440.000 44.373.679.000
o
<)
=
HRT
TIRT EAT: EAT i1
2012 -30.831.440.845 | 4.161.764.741
2013 -137.918.597.349 | -39.831.440.845
75‘014 3.140.521.040 -137.918.597.349
_E
a
[+
= 125
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N
©

Buepun-6uepun 1Bunpunigerdiy yey

-
oo
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. FASW
FASW EAT: EAT i1
‘2;@12 5.292.462.870 132.338.923.785
5013 -249.057.875.558 | 5.292.462.870
2014 86.745.854.950 | -249.057.875.558
3
;
]
P
KBRI
KBRI EAT EAT i1
2012 36.542.090.733 -10.419.434.022
2013 24216546341 | 36.542.090.733
2014 -17.526.287.252 -24.216.546.341
o
3
=
S
3
SEMA
%MA EAT: EAT it1
2012 39.893.050.885 33.075.990.067
2013 -23.856.512.660 39.893.050.885
12014 48.602.721.399 -23.856.512.660
(1)
e
AKRA EATi EAT it1
2012 618.833.343.000 594.133.191.000
(o]
2013 615.626.683.000 618.833.343.000
-
2014 790.563.128.000 615.626.683.000
[~
]
=
BUDI
§U DI EATi EAT iw1
§012 5.084.000.000 62.956.000.000
;:1,6)13 42.885.000.000 5.084.000.000
2014 28.499.000.000 42.885.000.000
_§.
x
)
)
=
(1)
(]
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0

Q&’
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21. ETWA
ETWA EAT: EAT it1
@12 29.663.381.283 | 72.961.045.199
2013 7.991.201.004 | 29.663.381.283
_ | 2014 -142.136.321.265 | 7.991.201.004
2 5
o
5 =
22. DBNS
= [BPNS EATt EAT i1
2 [2012 20.608.530.035 | -6.641.710.478
C | =
= [ 2013 66.813.230.321 | 20.608.530.035
g 2014 14.519.866.284 | 66.813.230.321
S le
S 3
& 5
3
23. INCI
%ICI EATi EAT it1
%"912 4.443.840.864 -17.169.761.427
2013 10.331.808.096 | 4.443.840.864
2014 11.028.221.012 | 10.331.808.096
(0]
L2
24. AKKU
§KKU EATi EAT it1
2012 -2.027.005.099 | -8.893.325.227
c
3013 -1.465.952.485 | -2.027.005.099
§014 -5.945.039.944 | -1.465.952.485
GI
Q.
]
25. AMFG
%D ES EATi EAT iw1
3012 346.609.000.000 | 336.995.000.000
2913 338.358.000.000 | 346.609.000.000
2014 458.635.000.000 | 338.358.000.000
|
g.
x
o)
)
= 127
1)}
(]
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Lampiran 11: SPSS Ouput untuk Regresi EP

1.ADES

o O

& 3 Coefficients?

S8z

nj?% L Unstandardized Coefficients Standardized Coefficients

§/Iédél, B Std. Error Beta t |Sig.

%%anﬁam) 83997539975.400 | 45678947115.826 1.839.317

- EATIt -.497 765 -545| -.650|.633

EXSE

2DETA

5= Coefficients?

: =. Standardized

Q§ Unstandardized Coefficients Coefficients

1 Model B Std. Error Beta t | Sig.

lei (Constant) | 123322861210.470 [ 38639894560.347 3.1921.193

géEATit 1 632 178 963 |3.558|.174

BFAST

25 Coefficients?

10 Standardized

1 3 Unstandardized Coefficients Coefficients

4 Model B Std. Error Beta t | Sig.

11 (Congtant) | 45926748862.193 | 98980895937.353 4641.723
EAT=L .637 496 .78911.283].421

a. Dependent

Variable: EATIt

128




"OWMIg| uizi eduey

undede ynjuaq wejep 1ul sijn) eAdey ynanyas neie uelbeqas yeAueqladwaw uep ueywnuwnbusw buedeyiq ‘g

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

"yejesew niens ueneluly uep ynidy uesijnuad

4. 1CBP

Coefficients?

nayl

1z Standardized

E o Unstandardized Coefficients Coefficients

4 Model B Std. Error Beta t | Sig.
ng (éonstant) 1997825496160.679 | 3013926806051.226 .663|.627
1 SEATIEL 161 1.371 116|.117| 926
gagéngpendent Variable: EATIt

B:MYOR

2o S

253 Coefficients?

d Q% 2 Standardized

Ef.:) 2 Unstandardized Coefficients Coefficients

4 Model B Std. Error Beta t | Sig.
Tglé(Constant) 1200537529282.986 | 735093387628.136 1.633|.350
I SEATIE 1 - 640 945 -561| -.677| 621
ia% Deperident Variable: EATit

S LTS

% g Coefficients®

1 § Standardized

K § Unstandardized Coefficients Coefficients

% I\icffodel B Std. Error Beta t |[Sig.
;12 (Constant) | 369783908936.251 | 48591511630.802 7.610(.083
1 ZEATIb 1 .

q3 -.189 A71 -.741 1102 469

~ a. Depefilent Variable: EATIt
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7. RMBA

Coefficients?

17 Standardized

E o Unstandardized Coefficients Coefficients

4 Model B Std. Error Beta t | Sig.

1 £ (Gonstant) - -

j E g 871176980961.396 996080367023.138 975 543

| cEATIEL :

c@ g -.566 3.875 -.145 146 .908

%asDependent Variable: EATIt

gcc

B.GGRM

S E Coefficients?

1= Standardized

ﬂg Unstandardized Coefficients Coefficients

: Model B Std. Error Beta t |Sig.

g]%(Constant) 7265902906684.946 | 6360431471751.526 1.142(.458

4 2EATIE1 -.593 1.418 -.386| -.418|.748

~azDependent Variable: EATit

5

_:9§-II\/ISP

c 3 Coefficients?

Q 3 Standardized

1z Unstandardized Coefficients Coefficients

4 Model B Std. Error Beta t | Sig.
1 (Constant) | 8912024634958.844 | 2766262074650.258 3.222(.192

EATIt 1 146 .286 455| .5111.699

a. Dependent Variable: EATIt
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10.SSTM

Coefficients?

{ o Standardized
{ g Unstandardized Coefficients Coefficients
E;I\zlodel B Std. Error Beta t Sig.
Tg é(éonstant) -11553984034.768 | 430223958.247 -26.856 | .024
{ =EATi1 .108 .024 976( 4.469].140
Ea?g @pendent Variable: EATit
211 MYTX
TE 32 Coefficients?
I Standardized
{3 E Unstandardized Coefficients Coefficients
_Eil\@odel B Std. Error Beta t |Sig.
4 L (Constant) - -
12 211317865502.929 | 0102026221223 2.424| 2%
1 EATIEL .
12 1.011 832 772 1215 438
=a®Deperient Variable: EATit
5[21 SRSN
o 3
52 Coefficients?
1= Standardized
] § Unstandardized Coefficients | Coefficients
{Model B Std. Error Beta t Sig.
] 15 {Constant) | 11114287721.3 | 2894986173.6 3.839 162
E 00 24

EATIt 1 247 150 .855 1.648 347

a. Dependent Variable: EATIt
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13. BIMA

Coefficients?

17 Standardized
E o Unstandardized Coefficients | Coefficients
4 Model B Std. Error Beta t Sig.
QE = (Eonstant) -
1= < 4513788414.78 8237311755.0 -.548 681
1. ¢ 4 35
45 0O
1< 5 EATIt 1 -.907 .863 -.725 -1.052 484
%asDependent Variable: EATIt
gcc
214 BATA
5
Sl Coefficients?
E % Standardized
1= Unstandardized Coefficients Coefficients
4 NModel B Std. Error Beta t Sig.
%:1% (Eonstant) | 121887299372.1| 30695872900. 3.971 157
(= 45 917
1>  EATit I -1.064 532 -894]  -1.999 295
~azDepenglent Variable: EATIt
15, TIRT
8_2} Coefficients?
1z Standardized
§ Unstandardized Coefficients Coefficients
Tﬁ’l@odel B Std. Error Beta t | Sig.
417 (Constant) - -
’ 86687465963.069 71604469827.141 1.211 440
EATH 1 -.492 .864 -495| -.570(.670

a. Dependent Variable: EATIt
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GBY o 1]Di mB:@MﬂES_U mmdmo_n ngtau se lpcuh karya tul _M! tanpa mefdantumkan dan menyebutkan sumber:
39 r—Ferrgertperremyeemte® kepenting@h penditikanpenetitianpefulisan karya ilmiah, penyusunan laporan,
KWIK HATQZ 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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18. SPMA

~ Coefficients?
§ ) Standardized
4 § Unstandardized Coefficients Coefficients
4 Model B Std. Error Beta t |Sig.
é—]ﬁ@pnstant) 33904383830.366 | 27703233715.685 1.2241.436
4 CEATIt=1 -.755 841 -.668| -.897.534
§a§D§pendent Variable: EATit
253 Coefficients?
17 2 Standardized
; § a Unstandardized Coefficients Coefficients
1 Model B Std. Error Beta t Sig.
k 2. (Constant) - -
ﬂ% 1043125421163, 182 4205368662761.567 248 .845
] § EATit 1 2.819 6.898 .378|.409 753
ga;fDependent Variable: EATit
8 ¢
720, BUDI
3_3 Coefficients?
EE Standardized
E % Unstandardized Coefficients Coefficients
4 Model B Std. Error Beta t Sig.
Ql‘c; (Gonstant) | 48336835833.153|8787860412.172 5.500 114
15 EATIt 1 -
] 3 -.618 199 -.952 3.099 199

a Dependent Variable: EATIt
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21. ETWA

= Coefficients?
{3 Standardized
fé Unstandardized Coefficients Coefficients
Tg_l&o&l B Std. Error Beta t |Sig.
1 1= (Constant) ) ]
{1cc D_é 121054579285.451 | 1214427220814 1.665|
1 SEATIRL 2.339 1.591 827/ 1.470/.380
Ea@D@pendent Variable: EATIt
ey
28 PN
o 2 Coefficients?
ﬂ g Standardized
E g Unstandardized Coefficients Coefficients
4 Model B Std. Error Beta t | Sig.
{4 I (Constant)
tE 39202285436.994 [ 30221533715.783 1.297.418
4 SEATIt 1 -.194 745 -.252| -.260.838
3a3Dependent Variable: EATIt
23 INCH
ij ;; Coefficients?
; ’ Unstandardized Coefficients Standardized Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) | 8799469475.046 | 320017637.598 27.497|.023
EATi'1 248 027 994 9.196].069

a. Dependent Variable: EATIt
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epengdent Variable: EATIt

@)
qumd\mwcﬁxm: sumber:

penulisan kritik dan tinjauan suatu masalah.
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.

iah, penyusunan laporan,
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Lampiran 12: ER Perusahaan Sampel

© No”_| ‘kODE EAT EP
R 2011 2012 2013 2014
S @ 219 ADES 25,868,000,000 |  83,376,000,000 55,656,000,000 31,021,000,000 | (0.4970)
@ o 52 DIETA |2 151,715,042,000 | 213,421,000,000 |  270,498,062,000 288,073,432,000 | 0.6320
=C 23] FAST, |Z 229,054,524,000 | 206,046,000,000 |  156,290,628,000 152,046,069,000 | 0.6370
 C 24/ MYOR |5 483/486,152,677 | 744,428,404,309 | 1,013,558,238,779 409,824,766,594 | (0.6400)
= 353 TBLAY |3 421,127,000,000 | 243,767,000,000 86,549,000,000 436,503,000,000 | (0.5450)
- 565 UISTE |5 101,323,273,593 |  353,431,619,485 |  325,127,420,664 283,360,914,211 | (0.1890)
> 27/ RMBA |2 305,997,000,000 | (323,351,000,000) (1,042,068,000) | (2,278,718,000,000) | (0.5660)
> =8, GGRM |+4,958,102,000,000 | 4,068,711,000,000 | 4,383,932,000,000 | 5,395,293,000,000 | (0.5930)
< 59| HMSP  [78,064,426,000,000 | 9,945,296,000,000 | 10,818,486,000,000 | 10,181,083,000,000 | 0.1460
5 104 SSTM |7 (24,097,995,553) | (14,137,186,803) |  (13,228,135,718) |  (12,840,297,828) | 0.1080
S 119 MYTX [5(120,520,153,274) | (126,172,495,055) |  (49,786,983,213) |  (158,271,000,000) | (1.0110)
s 127 SRS\ 23,987,816,000 |  16,956,040,000 15,994,295,000 14,456,260,000 | 0.2470
5 13| BIMA 2,436,791,765 2,623,173,812 |  (16,149,760,144) 10,048,996,788 | (0.9070)
5 14 | BATA 56,615,123,000 |  69,343,000,000 44,373,679,000 70,781,440,000 | (1.6040)
® 35 | TIRT 4,161,764,741 | (39,831,440,845) | (137,918,597,349) 3,140,521,040 | (0.4920)
. 16 | EASW 132,338,923,785 5,292,462,870 | (249,057,875,558) 86,745,854,950 | (0.3720)
= 17 | KBRI (19,419,434,022) |  36,542,090,733 |  (24,216,546,341) |  (17,526,287,252) | (0.5180)
5 18 | SPMA 33,075,990,067 |  39,893,050,885 |  (23,856,512,660) 48,602,721,399 | (0.7550)
© 19 | AKRA |7 594,133,191,000 | 618,833,343,000 |  615,626,683,000 790,563,128,000 | 2.8190
2 20 | BUDI 62,956,000,000 5,084,000,000 42,885,000,000 28,499,000,000 | (0.6180)
5 21 | ETWA 72,961,045,199 |  29,663,381,283 7,991,201,004 | (142,136,321,265) | 2.3390
> 22 | BPNS (6,641,710,478) |  20,608,530,035 66,813,230,321 14,519,866,284 | (0.1940)
> 23| INCI (17,169,761,427) 4,443 840,864 10,331,808,096 11,028,221,012 | 0.2480
5 24 | AKKU (8,893,325,227) | (2,027,005,099) (1,465,952,485) (5,945,039,944) | (0.2710)
© 25 |AMFG # 336,995,000,000 | 346,609,000,000 |  338,358,000,000 458,635,000,000 | (5.6600)
= 26 | APLI 21,922,731,031 4,203,700,813 1,881,586,263 9,626,571,647 | (0.1990)
< 27| BRNA 43,796,464,000 |  54,496,290,000 |  (12,219,421,000) 56,998,824,000 | (0.7100)
< 28| FRST 144,001,061,809 |  61,453,058,755 32,965,552,359 30,084,477,143 | 0.2970
29 | SMGR §73,955,272,512,000 | 4,926,639,847,000 | 5,354,296,521,000 5,573,577,279 | (2.8400)
30 | ALMI 32,374,760,744 | 13,949,141,063 26,118,732,307 1,948,963,064 | (0.8420)
31| BTON 19,146,696,476 |  24,761,627,150 (244,465,436) 7,630,330,090 | (0.0050)
32 | GDST 99,674,949,180 |  46,591,042,719 91,885,687,801 |  (13,938,294,977) | (1.3640)
33 | INAI 26,356,889,656 |  23,155,488,541 5,019,540,731 22,058,700,759 | (0.2860)
34 | JPRS 37,686,233,394 9,610,155,243 15,045,492,572 (6,930,478,877) | 0.7700
35 | LMSH 10,897,341,682 |  41,282,515,026 14,382,899,194 7,403,115,436 | (0.4510)
36 | LION 52,535,147,701 |  85,373,721,654 64,761,350,816 49,001,630,102 | (0.4820)
37 | PICO 12,630,196,709 |  11,137,571,657 15,439,372,429 16,153,616,369 | 0.3750
38 | KICI 356,739,464 2,259,475,494 7,419,500,718 4,703,508,241 | 0.1630
39 | ARNA 95,949,405,045 | 158,684,349,130 |  237,697,913,883 86,728,384,322 | (0.5670)
40 | IKAI (50,945,045,032) | (40,205,688,847) |  (43,088,205,688) |  (26,511,071,474) | 0.1560
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HE)RIVIY AIMN

O D || DN 10 TO0HDS
W

(20,240,243,616) |  71,039,439,692 75,360,306,268 92,239,403,158 | 0.1840
(38,125,043,000) (30,363,959) (474,045,653) 125,013,335,000 | (0.8710)
1)218,124,018,284 | 235,945,643,357 |  236,557,513,162 293,803,908,949 | 1.6910
LD = 109,826,481,329 | 169,741,648,891 104,962,314,423 137,618,900,727 | (0.7480)
25 - 970,891,331,743 | 899,090,885530 |  621,139,761,829 |  (67,093,347,900) | 2.6820
= S 46 INTA |2 120,214,000,000 4,443,840,864 | (242,631,000,000) |  (80,600,000,000) | 0.0940
° 5 474 PRAS |3 1,353,860,853 | 15,565,386,865 13,196,739,424 11,340,527,608 | (0.2280)
== 48] DVLA |5 120,915,340,000 | 148,909,089,000 |  125,796,473,000 80,929,476,000 | 0.0430
© 5 494 KAEE |@ 171,763,175,754 | 205,763,997,378 |  215,642,329,977 236,531,070,864 | 0.5950
S 504 MERK |Z 231,158,647,000 | 107,808,155,000 |  175,444,757,000 151,050,483,000 | (0.5420)
S B1] MBTO |~ 42,659,406,355 |  45,523,000,000 16,162,858,075 2,925,070,199 | 0.9120
552 MRAT |2 27,867,834,532|  30,700,000,000 (6,700,373,076) 7,371,973,842 | 0.0670
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Lampiran)13: Total Asset Perusahaan Sampel
glo .o TOTAL ASET
3 ?%g@??E 2012 2013 2014
e 4 FADES 389,094,000,000 441,064,000,000 504,865,000,000
o= 2 PDLTAT 745,307,000,000 867,040,802,000 991,947,134,000
S|E 3 FFAST 1,781,906,000,000 2,028,124,663,000 2,162,633,810,000
|2 % FMYOR 8,302,506,241,903 9,710,223,454,000 10,291,108,029,334
= 5 b TBEAD 5,197,552,000,000 6,212,359,000,000 7,328,419,000,000
- BFULTIZ 2,420,793,382,029 2,811,620,982,142 2,917,083,567,355
> 7 LRMBA 6,935,601,000,000 9,232,016,000,000 10,250,546,000,000
> 8 L,GGRM 41,509,325,000,000 50,770,251,000,000 58,220,600,000,000
2 9 PHMSPE 26,247,527,000,000 27,404,594,000,000 28,380,630,000,000
510 ESSEM™ 810,275,583,968 801,866,397,035 773,663,346,934
1 EMYTX 1,803,323,308,102 2,095,467,423,419 2,041,304,000,000
212 FSRSN:2 402,108,960,000 420,782,548,000 463,347,124,000
213 | BIMA 100,100,820,531 118,007,059,098 104,058,578,348
214 | BATA 574,108,000,000 680,685,060,000 774,891,087,000
215 | TART 679,649,204,257 723,177,125,785 13,714,873,924
L 16 | FASW 5,578,334,207,456 5,692,060,407,681 5,581,000,723,345
£17 | KBRI 740,753,171,392 788,749,190,752 1,299,315,036,743
518 | SPMA 1,664,353,264,549 1,767,105,818,949 2,091,957,078,669
219 | AKRA 11,787,624,888,000 7,723,314,719,000 14,791,917,177,000
220 | BUBI 2,299,672,000,000 2,392,875,000,000 2,476,982,000,000
521 | ETWA 960,956,808,384 1,291,711,270,379 1,331,049,053,223
-22 | DPNS 184,636,344,559 256,372,669,050 268,877,322,944
223 | INGI 132,278,839,079 136,142,063,219 147,992,617,351
524 | AKKU 10,582,842,395 45,208,352,407 90,674,071,077
525 | AMEG 3,115,421,000,000 3,539,393,000,000 3,918,391,000,000
=26 | APEI 140,079,343,003 303,594,490,546 273,126,657,794
<27 | BRNA 770,383,930,000 1,125,132,715,000 1,334,085,916,000
<28 | TRST 2,188,129,039,119 3,260,919,505,192 3,261,285,495,052
29 | SMGR 26,579,083,786,000 30,792,884,092,000 34,314,666,027
30 | ALMI 1,881,568,513,922 1,934,929,088,675 3,212,438,981,224
31 | BTON 145,100,528,067 176,136,296,407 174,157 547,015
32 | GDST 1,163,971,056,842 1,191,496,619,152 1,354,622,569,945
33 | INAI 612,224,219,835 765,881,409,376 897,281,657,710
34 [ JPRS 398,606,524,648 376,540,741,943 370,967,708,751
35 | LMSH 128,547,715,366 141,697,598,705 139,915,598,255
36 | LION 433,497,042,140 498,567,897,161 600,102,716,315
37 [ PICO 594,616,098,268 621,400,236,614 626,626,507,164
38 | KICI 94,955,970,131 98,295,722,100 96,745,744,221
39 | ARNA 937,359,770,277 1,135,244,802,060 1,259,175,442,875
40 | IKAI 507,425,275,145 482,057,048,870 518,546,655,125
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=% SF
417 KIAS 2,143,814,884,435 2,270,904,910,518 2,352,542,603,065
42/ MLIA 6,558,955,234,000 7,189,899,445,000 7,215,152,320,000
43| TOTO | (@ 1522663914,388 1,746,177,682,568 2,027,288,693,678
44| SCCO | &  1,486,921,371,360 1,762,032,300,172 1,656,007,190,010
545 IMAS | & 17,577,664,024,361 11,634,955,170,257 11,845,370,194,860
246 PINTA | 2 132,278,839,079 4,742,849,000,000 2,279,676,000,000
547 [PRAS | 3 577,349,886,068 795,630,254,208 1,286,827,899,805
S PDVEAZ| & 1,074,691,476,000 1,190,054,288,000 1,236,247,525,000
549 FKAEFS| & 2,076,347,580,785 2,471,939,548,890 2,968,184,626,297
550 PMERK | Z 569,430,951,000 588,237,590,000 711,055,830,000
551 EMBTO | & 609,494,000,000 611,769,745,328 619,383,082,066
S52 EMRAE| =2 455,473,000,000 439,583,727,202 498,786,376,745
22,82¢ E
285292 o
23532 &
$53>3c % @
288825 2o
QO 3 O IO g o o
< o O o =
©$78%3 5
5 §E ¢
T2 523
>8 a3 o
Tm o8 =
c < = 3 N
5 B =
= 2 3 =
= =5 L
o)) 0 —~ =)
3 55 @
o 5 2 e
s 33 -
S 33 @
4 ER=S - 3
3 - -
& © o [ =
= S > =
2 2 w
3 5> @0
5 8% 3
$7 @
§ Q.
<)
=)
-1
o
q
3
V]
s
x
QO
X
g.
=
a
[+
= 140
0]
o®




"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

Lampiran 14: SIZE Perusahaan Sampel

- SIZE
al ?NO KODE 2012 2013 2014 | AVERAGE
4 14 ADES 26.6870868 | 26.81245583 26.9475569 | 26.81569984
% B 2 DLTA 27.33706205 | 27.48835187 | 27.62293565 | 27.48278319
E i 354 FAST 28.20870469 | 28.33813267 | 28.40234795| 28.31639511
q = © 45 MYOR | 29.74757854 | 29.90420041 | 29.96230134 29.8713601
q E o 53 TBLA 29.27920886 | 29.45756181 [ 29.62278092 | 29.45318386
15 = 69 ULTJ 28.51511645 | 28.66478229 [ 28.70160545 | 28.62716807
12 = 74 RMBA | 29.56768883 | 29.85369856 | 29.95835209 | 29.79324649
g = < 84 GGRM | 31.35693922 | 31.55833169 | 31.69526036 | 31.53684376
3 % 94 HMSP | 30.89859289 | 30.94173178 [ 30.97672799 | 30.93901755
q z =104 SSTM 27.42064025 | 27.41020784 | 27.37440266 | 27.40175025
é 5 C11] MYTX | 2822065236 | 28.37079776 | 28.34460994 | 28.31202002
1 & 5129 SRSN 26.71998893 | 26.76538202 | 26.86174234 26.7823711
T2 @139 BIMA 25.32944372 | 25.49401028 | 25.36821983 | 25.39722461
17 149 BATA | 27.07608337 | 27.24636557 | 27.37598832 | 27.23281242
4 > 159 TIRT 27.24484263 | 27.30692002 | 23.34174677 | 25.96450314
42 163 FASW | 29.34991132 | 29.37009341 | 29.35038922 | 29.35679798
42 174 KBRI 27.3309333 | 27.39371422 | 27.89285835 [ 27.53916863
q 2 181SPMA | 28.14045773 | 28.20036419 | 28.36912115 | 28.23664769
42 199 AKRA | 30.09807136 | 29.67526476 | 30.32510201 | 30.03281271
§ § 204 BUDI 28.46378762 | 28.50351669 28.538062 [ 28.50178877
13 219ETWA 27.5911953 | 27.88698902 [ 27.91698851 | 27.79839094
4= 22|DPNS 25.94165402 | 26.26989796 | 26.31752106 | 26.17635768
g; 23 | INCI 25.60817795 [ 25.63696476 | 25.72042823 | 25.65519031
15 24 AKKU | 23.08249988 | 24.53454769 | 25.23053728 | 24.28252829
§8 2% AMFG | 28.76738541 | 28.89497636 | 28.99670223 | 28.88635467
47 263 APLI 25.66547483 | 26.43895874 | 26.33320147 | 26.14587835
1. 27 BRNA | 27.37015484 | 27.74892211 | 27.91926747 | 27.67944814
13 28} TRST 28.41406797 | 28.81303033 | 28.81314256 | 28.68008029
45 29 SMGR 30.9111457 | 31.05830474 | 24.25883868 | 28.74276304
E 30, ALMI 28.26312686 28.2910918 | 28.79805157 | 28.45075674
31 BTON 25.70069264 | 25.89452394 | 25.88322617 | 25.82614758
32 GDST 27.7828586 27.8062313 | 27.93454399 | 27.84121129
334 INAI 27.14036442 | 27.36429318 | 27.52263565 | 27.34243108
345 JPRS 26.71124061 | 26.65429209 [ 26.63938086 | 26.66830452
3% LMSH 25.579566 | 25.67696104 | 25.66430521 | 25.64027741
365 LION 26.79515081 [ 26.93500562 | 27.12036667 | 26.95017437
3% PICO 27.11118182 | 27.15524121 | 27.16361652 | 27.14334652
384 KICI 25.27667915 [ 25.31124634 | 25.29535218 | 25.29442589
3%} ARNA | 27.56633301 | 27.75786943 | 27.86147821 | 27.72856022
40, IKAI 26.9526153 26.9013283 | 26.97429584 | 26.94274648
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41 | KIAS | 28.39360801 | 28.45119951 | 28.48651782 | 28.44377511
42 | MLIA | 2951185244 | 29.6036983 | 29.60720442 | 29.57425172
430UTOTO | 28.05148249 | 28.18845033 | 28.3377204 | 28.19255107

~  441SCCO | 28.0277289 | 28.19748897 | 28.13543051 | 28.12021613

15 450 1IMAS | 30.49765012 | 30.08503506 | 30.10295821 | 30.2285478

42 464 INTA | 2560817795 | 29.18765913 | 28.45505444 | 27.75029717

45 474 PRAS | 27.08171431| 27.40240041 | 27.88320131 | 27.45577201

4 5 248} DVLA | 27.70305474 | 27.80502004 | 27.84310172 | 27.7837255

i = 2495 KAEF 28.3616315 | 28.5360242 | 28.71897164 | 28.53887578

9y Y503 MERK | 27.06790337 | 27.10039677 | 27.29001679 | 27.15277231

12 =519 MBTO | 27.13580494 | 27.13962182 | 27.15198979 | 27.14250218

15 S520 MRAT | 26.84460228 | 26.80909404 | 26.93544374 | 26.86304669

T;il_érﬁggiram 15: Perhitungan PBV

SHE MARKET | EQUITY per

-|NQ | KODE | TAHUN | VALUE SHARE PBV(X) | Average

sz 2| & 2012 1,920 355 5.42

219 12 | ADES 2013 2000 449 446 | 4.21

5z 2014 1375 501 274

HENIE 2012 255,000 37,357 6.83

~|52 | BLTA 2013 380000 42250 | 899| 8

512 2014 390000 47740 8.17

EIE 2012 12000 2152 5.58

=53 | EAST 2013 1900 552 3.44 | 4.18

513 2014 2100 508 | 351

53 2012 20000 4002 5

;i 54 | MYOR 2013 26000 4404 59| 5.5

SiE; 2014 20900 4585 4.56

ol3 2012 490 356 1.38

2|25 |FBLA 2013 470 364 129| 144

E 2014 755 461 1.64

E , 2012 1330 580 |  2.29

s|E6 | ALT 2013 4500 698 6.45| 4.49

ol ' 2014 3720 784 4.74

' 2012 580 266 2.18

7 | RMBA 2013 570 122 468 | 3.9
2014 520 193 2.7
2012 56300 13828 4.07

8 | BGRM 2013 42000 15288 275| 3.44
2014 60700 17270 3,51
2012 59900 3036 | 19.73

9 | HMSP 2013 62400 3230 | 19.32| 20.45
=. 2014 68650 3080 | 22.29

10 [ -SSTM 2012 134 243 055| 045
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2013 79 232 0.34
2014 103 221 0.47
2012 375 42 9

11 | MYTX 2013 305 71 431| 4.68
B 2014 128 183 0.7
2 5 2012 50 44.72 1.12

312.| SRSN 2013 50 52 0.96 1
3 x 2014 50 55| 092
i 2012 900 2184 0.41

12| BIMA 2013 700 2372 03| 034
g & 2014 700 2255| 031
c o A 2012 60000 29807 2.01

4 BATA T o013 1050 30527 | o003| O
5 & 2014 1105 33009 0.03
B 2012 70 104 0.67

-15' | TIRT 2013 52 58| 089 0.87
& 2014 86 81 1.06
w - 2012 2550 729 35

-16 | FASW 2013 2025 629 3.22| 3.07
5 2014 1650 664 2.49
2 2012 50 84 0.6

217 | KBRI 2013 50 82 061 0.61
3 2014 50 80 0.63
> 2012 290 522 | 056

218 | SPMA 2013 210 506 041| 045
e 2014 197 539 0.37
s | 2012 4150 1093 3.8

%19 | AKRA 2013 4375 1382 317| 322
L 2014 4120 1523 2.7
= ‘, 2012 114 208 0.55

520 | =BUDI 2013 109 216 05| 051
| 2014 107 223 0.48
2012 310 564 0.56

21 | ETWA 2013 365 460 0.79| 073
2014 260 312 0.83
2012 385 470 0.82

22 | EDPNS 2013 470 675 07| 067
& 2014 353 713 0.5
2012 245 639 0.38

23 | ZINCI 2013 240 697 034| 0.34
— 2014 238 757 0.31

24 | AKKU 2012 164 17 9.66 | 19.42
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2013 305 11| 28.63
2014 305 15| 19.97
2012 8300 5661 1.47
25 | AMFG 2013 7000 6361 11| 122
B 2014 8050 7338 1.1
2 5 2012 86 146 0.59
326. | APLI 2013 65 145 0.45| 0.53
a = 2014 81 150 | 054
i 2012 700 437 1.6
20| BRNA 2013 455 443 1.03| 1.32
S 2 2014 705 531 1.33
53| g 2012 345 482 0.72
~28| TRST 2013 250 609 041| 0.58
2 5 2014 380 627 0.61
c 9| @ 2012 15850 3062 5.18
52¢ | SMGR 2013 14150 3676 3.85| 4.29
EXE e 2014 16200 4215 3.84
= 2012 650 1909 0.34
530 | ALMI 2013 600 2134 0.28| 0.25
E 2 2014 268 2081 0.13
B ) 2012 700 629 1.11
531 | BTON 2013 550 771 071| 0.83
S 2014 540 815 0.66
3 2012 108 97 1.12
232 | GDST 2013 86 108 0.8| 0.96
5 2014 103 106 0.97
3 2012 450 816 0.55
233 | ZFINAI 2013 600 797 0.75| 0.69
e |2 2014 350 460 0.76
g = 2012 330 2317 0.14
234 | WPRS 2013 270 2417 011| 0.12
g | 2014 242 2371 0.1
L 2012 10500 10159 1.03
35 | {EMSH 2013 8000 11507 07| 075
2014 6450 12078 0.53
2012 10400 7148 1.45
36 | SLION 2013 12000 7993 15| 1.35
2014 9300 8535 1.09
et 2012 260 360 0.74
37 |&PICO 2013 155 378 041| 051
2014 150 407 0.37
= 2012 270 482 0.56
38 | Kicl 2013 270 536 05| Ot
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2014 268 570 0.47
2012 1640 330 4.98

39 | '‘ARNA 2013 820 419 196 | 2.9
- & 2014 870 497 1.75
B 2012 142 314 0.45

§4o FJKAI 2013 140 260 0.54 0.5
%g = 2014 118 226 0.52
% %::f 2012 175 135 13

g‘lg RIAS 2013 155 140 111| b4
5 e 2014 147 144 1.02
5 2 2 2012 235 935| 0.25

242 | MLIA 2013 425 900 047 | 042
S 3 2014 525 999 0.53
=S| & 2012 6650 1813 |  3.67

=43 | TOTO 2013 7700 2091 3.68| 3.52
£ ' 2014 3975 1243 3.2
= | 3 2012 4050 3181 1.27

44 | §CCO 2013 4400 3442 1.28| 1.18
E = 2014 3950 3951 1
5 2012 5300 2064 257

§45 IMAS 2013 4900 2408 203 | 2.08
g 2014 4000 2433 1.64
= 2012 450 232 1.94

=46 | INTA 2013 260 143 | 1.82| 147
§ 2014 279 423 0.66
s |5 2012 256 477 0.53

547 | BRAS 2013 185 580 032| 0.35
> |8 2014 204 978 0.21
o |G 2012 1690 751 2.25

348 | BVLA 2013 2200 817 269| 23
%’ 2014 1690 859 1.97
— 2012 740 260 2.85

49 | KAEF 2013 590 292 202 | 3.14
2014 1465 322 4.55
2012 152000 18605 8.17

50 | MERK 2013 189000 22867 8.27| 7.64
2014 160000 24718 6.47
x 2012 380 406 0.94

51 | MBTO 2013 305 422 072 071
2014 200 424 0.47
2012 490 902 0.54

52 | MRAT 2013 465 883 0s3| °4°
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| | 2014 350 897|  0.39
»g 8
% 3
£3 . 3
f;l_.%rr@ira@ 16: Data Variabel Input SPSS
S|NO | KODE ERC EP SIZE ERL PBV
5|z 4| ADES 0.0260 0497 | 26.8157 99 |  4.2067
=[5 2| DBLTA 0.4440 0.632 | 27.4828 92| 7.9967
2|E 3| FAST 0.2000 0.637 | 28.3164 88| 4.1767
|5 4| MYOR 0.1710 -0.640 | 29.8714 105| 5.1533
|5 5| FBLA (0.0170) -0.545 | 29.4532 88| 1.4367
512 6| ULTY (0.0310) -0.189 | 28.6272 120 | 4.4933
<[z 7| RMBA 0.0000 -0.566 | 29.7932 89| 3.1867
2|2 8| GGRM 0.5920 -0.593 | 31.5368 100 | 3.4433
|2 9| HmsP 0.5660 0.146 | 30.9390 82| 20.4467
=10 | S5T™ (0.7460) 0.108 | 27.4018 125 0.4533
sl211 | MYTX (0.0540) -1.011 | 28.3120 118 |  4.6767
=15 12 | SRSN (0.1270) 0.247 | 26.7824 89| 1.0000
21213 | BIMA (0.0040) -0.907 | 25.3972 92|  0.3400
32|214 | BATA 0.0300 -1.604 | 27.2328 90|  0.6900
2215 | ®RT 0.0050 0492 | 25.9645 100 | 0.8733
1% 16 | FASW (0.0010) -0.372 | 29.3568 94|  3.0700
5|5 17 | KBRI 0.0130 -0.518 | 27.5392 92| 06133
|2 18 | SPMA (0.0300) -0.755 | 28.2366 89| 0.4467
2" 19 | AKRA 0.0650 2.819 | 30.0328 83| 3.2233
| 20| BUDI 0.0040 -0.618 | 28.5018 90| 0.5100
21 | ETWA 0.0080 2.339 | 27.7984 100 | 0.7267
22 | BPNS (0.0070) -0.194 | 26.1764 91| 0.6733
23 | INCI (0.0070) 0.248 | 25.6552 92| 0.3433
24 | BAKKU (0.1210) -0.271 | 24.2825 103 | 19.4200
25 | AMFG 0.0180 -5.660 | 28.8864 90| 1.2233
26 | APLI 0.0360 -0.199 | 26.1459 90| 05267
27 | BRNA (0.1000) -0.710 | 27.6794 95| 1.3200
28 | TRST (0.1020) 0.297 | 28.6801 91| 0.5800
29 | SMGR (0.0280) -2.840 | 28.7428 77| 4.2900
30 | ALMI 0.2450 -0.842 | 28.4508 95| 0.2500
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(0.0020) | -0.005| 25.8261 91| 0.8267
00440 | -1.364| 27.8412 88| 0.9633
(0.0490) | -0.286 | 27.3424 90| 0.6867
—34 | JPRS (0.0440) 0.770 | 26.6683 89| 0.1167
535 | LlMSH 0.0020 | -0.451| 25.6403 90| 0.7533
© 36 | ION 01380 | -0.482| 26.9502 90 | 1.3467
537 | PICO 0.0130 0.375| 27.1433 92| 05067
>38| KICI (0.0080) 0.163 | 25.2944 87| 05100
=39 | ARNA 00150 | -0567| 27.7286 64| 2.8967
2 40 | IRAI 0.0390 0.156 | 26.9427 98| 0.5033
241 | KIAS (0.2410) 0.184 | 28.4438 90| 1.1433
542 | MLIA 0.0000 -0.871| 29.5743 90| 0.4167
543 | TOTO 0.3080 1.691 | 28.1926 91| 3.5167
v 44 | SECO (0.0360) | -0.748| 28.1202 102| 1.1833
c 45 | IMAS (0.0140) 2682 | 30.2285 89| 2.0800
746 | INTA (0.0030) 0.094 | 27.7503 89| 1.4733
5 47 | PRAS (0.0130) | -0.228 | 27.4558 110| 0.3533
~48 | BVLA (0.1560) 0.043 | 27.7837 89| 2.3033
5 49 | KAEF 0.4220 0595 | 285389 67| 3.1400
=50 | MERK (0.0260) | -0542| 27.1528 72|  7.6367
51| MBTO 0.1090 0.912 | 27.1425 89| 0.7100
- 52 | MRAT 0.1250 0.067 | 26.8630 93| 0.4867
2 m
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T
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irgh 17: Hasil Uji SPSS

stika Deskriptive

Descriptive Statistics

- = Std.
£ 3 < N Minimum [ Maximum | Mean Deviation
Jerc - 52 -.7460 5920 ( .032135 1969073
1ep 52|  -5.66 2.82| -.1993 1.23655
g_ﬁze 52 24.28 31.54| 27.7830 1.48101
Jerl 52 64.00 125.00| 92.2885 10.80910
by 52 12| 2045| 25643 3.96409
3 Malid N
E"z%l:stwise) 52
~ UjiF
oS
T 3 ANOVA?
_é . Sum of
Model Squares df Mean Square F Sig.
1 Regression .619 4 155 5.354 .001P
Residual 1.358 47 .029
Fotal 1.977 51

a. Depentlent Variable: erc

b. Predigtors: (Constant), pbv, ep, erl, size

Uji T »
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Unstandardized Standardized
. B Coefficients Coefficients
oo | Model B Std. Error Beta t Sig.
S8 4L (Constant) _551 505 -1.091 281
c £ ;i% . 010 019 065| 537 504
22292 ¥ size .039 016 293|  2.398 021
5529159 a@ -.006 002 317  -2.619 012
Soe]E s ph 014 006 281| 2300  .026
gé e zDg'pendent Variable: erc
234% = @jiiuGgiodness of Fit
gé = % ; Model Summary
~< § =- & Model] R |R Square|Adjusted R Square | Std. Error of the Estimate
g - I I 255 1700062
o g o ‘g a. Predictors: (Constant), pbv, ep, erl, size
55 28
cxX =0
éS)? Léjl%l\/lultlkollnearltas
g ; § Coefficients?
S Qs; § Unstandardized Standardized Collinearity
c| 35 Coefficients Coefficients Statistics
5 Modglg B Std. Error Beta t Sig. | Tolerance| VIF
% 1 § §Constant) -.551 505 -1.091 281
3 ?é ep .010 019 .065 537 594 999 1.001
=l b= %ze .039 016 293 2.398 021 978 1.022
QCT 5 érl -.006 .002 -317( -2.619 012 995 1.005
% = pbv 014 .006 281 2.300 .026 979 1.021
7 a De@eﬁdent Yariable: erc
6) Uji Heter@kedastisitas
Coefficients?
Unstandardized Standardized
Coefficients Coefficients
Model B Std. Error Beta t Sig.
1 (Constant) -.391 315 -1.241 221
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Teret H H

ep 014 012 .166 1.199 .236

size .015 .010 .205 1.472 .148

~ el .001 .001 .099 114 479

1 U- pbv .004 .004 .140 1.007 319

Dependent Variable: AbsUt

LFBJJE |

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

bugpun-Buepsdd} 1Bunpuniq ediy yey

Unstandardiz

%1 &4 §11n1 eAlky ynan)as neje ueibeqgas dipnbusw b

[

ed Residual
Y 52
rmal Parametersal b Mean .0000000
§ Std. Deviation 16320314
Most Extreme Absolute 114
I:%lfferences Positive 114
5 Negative -.105
| Test Stafistic 114
| Asymp. Sig. (2-tailed) .090°¢
Monte Carlo Sig. (2-  Sig. 4781
t@”ed) 99% Confidence Lower
o 7 466
c = Interval Bound
5 = Upper
c Bound 491

Test distribution is Normal.
. Calctfated from data.
~c. Lilliefors Significance Correction.

J%’q

o

d. Based on 10000 sampled tables with starting seed 926214481.

8) @ Autokorelasi

Runs Test
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21 n@ Mwm aaw;@:m/m@m“m atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber:
@ - Tﬂﬂdﬂnﬂ:&%imum:::@m: pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
KWIK KIAN GIE penulisan kritik dan tinjauan suatu masalah.
SCHOOL OF ém_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.



"OyYIgl uizi eduey

undede ynjuaq wejep 1ul sijny eAsey ynan)as neje ueibegas yeAuequiadwaw uep ueywnwnbusw bueseyq 'z

‘oYY Ig| Jelem Buek uebunuadey ueyibniaw yepny uedinbuad 'q

SSINISNY 40 TOOHDS
HID NV AIMA

‘uedode) ueunsnAuad ‘yelwyl eAsey uesinuad ‘uenjauad ‘ueyipipuad uebulyuaday ynun eAuey uednynbuage

"yejesew niens ueneful} uep Yy uesinuad

:1oquins uexingakusw uep ueywniuedusw eduey 1ul sijny eAuey ynanjas neje ueibeqgas dianbusw Buedeyiq |

O

KvBK KIAN GIE ' Skripsi dan Magang Kerja

SCRDOL OF BUSINESS :
% KARTU PROSES BIMBINGAN KARYA AKHIR
- >
Q n ’
_ NaBaMahasiswa  :__ Cathacint Tamarg N . 3513019
‘;’—Koﬁcnuasi ¢ Pembriksaon Akuntansi Topik :
1%?-KRE!’Registrasi : Semester Ganji_l/Gcnap" Th. Akademik ;2018 . 4. 200-
%DO§]1 Pembimbing | : Vusting  Tryyan! ; Ora. MM - H. Ak
= Dofen Pembimbing I1
g Juail : Anguisis Pengorun Resittnsi Lopn, Ururan Perusohaan , Earning Reporting
EE Logs don Pectumbunon Perusohaan techadop Eorning Response CoeffiCient
= pu fodp Perusanadn monufaxtur Yong terdottor di BEl period? 201 - 20K
m 7]
& DOSEN PEMBIMBING I
S i Paraf Paraf
§ N§' Tanggal Pokok Bahasan siaae | s Catatan
S .=n
al 13" /o Bab T %E
_5:19! | fevisi babT ;f v Qﬂ"*‘
23|71 [aoie RWisH
~+[23 NE ‘éf
32 (2006 Bib T gf Drs]
4|31 {2006 Uit v ()
AL W revisi bao T0 A Qmﬁ
551 ®n fa01e Bob I k (T}m«'
6? 0f2 (20(b il bap I &v UM
G\J,o e ) R
7212 /1 [ 2013 Bob W i Boby q s
%/ 02201 n ¥ WJﬂ @
8 |'F/o1/2003 peagesanan £ Al
DOSEN PEMBIMBING 11 .
[~ REENY
Tanggal Pokok Bahasan Earal Racal Catatan

Mahasiswa Pemb. 11

h“i 131 st

US|

B joylir yieg &

C - *) Corct yang tidak perlu
; Bimbingan minimal 8 kali pertemuan untuk fetiap dosen pembimbing T & pembimbing I jika ada, dengan
o mencantumkan tanda tangan pada setizp kali bimbingan schagai bukti telah melakukan proses bimbingan.
A

FA@S-00.01.04 Edisi : 01 (15 Oktober 2012) hal 1 dari |

uepj



vitla permota_Gading blok Al Ao 22

dan Informatike Kwik Kian Giedansayabcrsediamemnggtméae‘galaﬁsiko
sanksiyangdikehxatkanlnsﬁmsidanghgamnyaogdiajlﬂmholehpﬂ:akhh

1. Keabsahan data dan hal-hal lain yang berkenaan dengan keaslian dalam
2. Apabila dikémudian bari timbul masalsh dongan keabsshen data dan
keaslian/originalitas karya akhir adaleh diluar tanggung jawab Institut Bisnis
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Hak Cipta Dilindungi Undang-Undang
1. Dilarang mengutip sebagian atau seluruh karya tulis ini tanpa mencantumkan dan menyebutkan sumber: _
@Ww a. Pengutipan hanya untuk kepentingan pendidikan, penelitian, penulisan karya ilmiah, penyusunan laporan,
penulisan kritik dan tinjauan suatu masalah.
HA&MMMMMMWL%MME 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.



