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ABSTRAK

Aktivitas perdagangan yang dilakukan oleh para investor untuk memperoleh
keuntungan (return) di pasar modal dipengaruhi oleh berbagai macam faktor. Diantaranya
adalah informasi yang masuk dalam pasar modal. Informasi memegang peranan penting
terhadap transaksi perdagangan. Para pelaku di pasar modal membutuhkan setiap
informasi yang dapat mempengaruhi pergerakan harga saham. Pergerakan harga saham
yang fluktuatif diantaranya dipengaruhi oleh pengumuman pembagian dividen. Tujuan
dari penelitian ini adalah untuk menjelaskan reaksi pasar terhadap pengumuman
pembagian dividen tunai naik dan dividen tunai turun pada kelompok perusahaan Daftar
Efek Syariah. Tujuan lainnya adalah untuk menjelaskan adakah perbedaan AAR sebelum
dan sesudah ex-dividend date pada tahun 2010-2012.

Penelitian ini menggunakan pendekatan event study, dimana dilakukan pengamatan
terhadap abnormal return selama event period, yaitu 5 hari sebelum sampai dengan 5 hari
sesudah pengumuman pembagian dividen. Penelitian ini menggunakan data sekunder
yang diperoleh dari pojok bursa Galeri Investasi BEI UKDW dan Valbury Asia
Securities. Sampel yang digunakan sebanyak 232 perusahaan yang terdiri dari 157
perusahaan yang membagikan dividen tunai naik dan 75 perusahaan yang membagikan
dividen tunai turun. Teknik pengambilan sampel dilakukan dengan menggunakan metode
purposive sampling. Variabel yang digunakan dalam penelitian ini terdiri dari dividen,
tanggal pengumuman dividen (ex-dividend date), cummulative date, return realisasi,
return pasar, expected return dengan metode market adjusted model, abnormal return
dan reaksi harga saham.

Hasil Pengujian hipotesis pertama pada kelompok perusahaan yang membagikan
dividen tunai naik menunjukkan bahwa pada saat 5 hari sebelum pengumuman kenaikan
dividen AAR signifikan terjadi pada t-5 dengan tingkat signifikansi t hitung sebesar
2.307936. Hal ini menunjukkan bahwa pasar bereaksi/ada pengaruh yang ditimbulkan
oleh investor terkait pengumuman dividen yang akan di umumkan. Berdasarkan nilai t
hitung pada saat t-5, data menunjukkan koefisien AAR positif yang berarti bahwa bentuk
reaksi pasar adalah positif. Pada saat t0/saat pengumuman dividen, tingkat signifikansi
mengalami penurunan sehingga diperoleh hasil t hitung sebesar -3.690916. Sedangkan 5
hari setelah pengumuman dividen tidak terdapat reaksi pasar yang signifikan. Pada
perusahaan yang membagikan dividen tunai turun, 5 hari sebelum pengumuman
penurunan dividen AAR signifikan terjadi pada t-1 dengan tingkat signifikansi t hitung
sebesar -2.507174. Pada saat tO/saat pengumuman dividen, tingkat signifikansi
mengalami penurunan sehingga diperoleh t hitung sebesar -4.047839. Dan 5 hari setelah
pengumuman dividen tidak terdapat reaksi pasar yang signifikan. Hasil pengujian
hipotesis kedua dengan membandingkan AAR pada kenaikkan dividen menunjukkan
bahwa nilai signifikansi sebesar 0,183. Nilai sig.>a (0,183 >0,05) artinya tidak terdapat
perbedaan yang signifikan antara reaksi pasar sebelum dan sesudah pengumuman
dividen. Sehingga dapat disimpulkan bahwa H, ditolak. Sedangkan perbandingan AAR
pada penurunan dividen menunjukkan bahwa nilai signifikansi sebesar 0,757. Nilai sig.>a
(0,757>0,05) artinya tidak terdapat perbedaan yang signifikan antara reaksi pasar sebelum
dan setelah pengumuman dividen. Sehingga dapat disimpulkan bahwa H, ditolak.

Kata Kunci: pengumuman dividen, ex-dividend date, abnormal return, event study,
dividen tunai.

Vil



PEDOMAN TRANSLITERASI ARAB-LATIN

Transliterasi kata-kata Arab yang dipakai dalam penyusunan skripsi ini
berpedoman pada Surat Keputusan Bersama Menteri Agama dan Menteri
Pendidikan dan Kebudayaan Republik Indonesia Nomor : 158/1987 dan
0543b/U/1987.

A. Konsonan tunggal

I:\l;;;f Nama Huruf Latin Keterangan
) Alif tidak dilambangkan tidak dilambangkan
< B&’ b be
& T t te
& S& S es (dengan titik di atas)
z Jim i je
z H&’ h ha (dengan titik di bawah)
¢ Kha’ kh ka dan ha
3 Dél d de
3 Zal V4 zet (dengan titik di atas)
B R&’ r er
J zai z zet
o sin S es
v syin sy es dan ye
ua sad S es (dengan titik di bawah)
ol dad d de (dengan titik di bawah)
b ta’ t te (dengan titik di bawah)
5 z& z zet (dengan titik di bawah)
£ ‘ain ‘ koma terbalik di atas
¢ gain g ge
o f&’ f ef
3 oaf q qi
4 kaf k ka
J lam | ‘el
A mim m ‘em




O nan

3 wawl(
- ha’

s hamzah
¢ ya&'

« S S

<

‘en

w

ha
apostrof

ye

B. Konsonan rangkap karena syaddah ditulis rangkap

53 &ia ditulis Muta‘addidah
X ditulis ‘iddah
C. Ta’ marbutah di akhir kata
1. Bila dimatikan ditulis h
FIREN ditulis H}ikmah
e ditulis ‘illah

(ketentuan ini tidak diperlukan bagi kata-kata Arab yang sudah terserap

dalam bahasa Indonesia, seperti salat, zakat dan sebagainya, kecuali bila

dikehendaki lafal aslinya).

2. Bila diikuti dengan kata sandang ‘al’ serta bacaan kedua itu terpisah,

maka ditulis dengan h.

Ll g dal S

ditulis

Karamabh al-auliya’

3. Bila ta’ marbutah hidup atau dengan harakat, fathah, kasrah dan

dammabh ditulis t atau h.

hadl) 5183

ditulis

Zakah al-fitri




D. Vokal pendek

_ Fathah ditulis a
Jed ditulis fa’ala
— kasrah ditulis . I.
A ditulis zukira
’ ditulis u
Ay dammah ditulis yazhabu
E. Vokal panjang
1 Fathah + alif ditulis a
4lala ditulis jahiliyyah
2 fathah + ya’ mati ditulis a
(e ditulis tansa
3 kasrah + ya’ mati ditulis 1
pas ditulis kartm
4 dammah + wawu mati ditulis i
o2 A ditulis furad}
F. Vokal rangkap
1 Fathah + ya’ mati ditulis ai
Sl ditulis bainakum
2 fathah + wawu mati ditulis au
Jst ditulis gaul

G. Vokal pendek yang berurutan dalam satu kata dipisahkan dengan

apostrof
i ditulis A’antum
s ditulis U‘iddat
s ol ditulis La’in syakartum

Xl




Kata sandang alif + lam

1. Bila diikuti huruf Qomariyyah ditulis dengan menggunakan huruf

oAl ditulis Al-Qur’an
Al
ditulis Al-Qiyas

2. Bila diikuti huruf Syamsiyyah ditulis dengan menggunakan huruf

Syamsiyyah yang mengikutinya, dengan menghilangkan huruf | (el) nya.

s Lacdd) ditulis As-Sama’
ditulis Asy-Syams

)

Penulisan kata-kata dalam rangkaian kalimat

Ditulis menurut penulisannya.

Gag il 53 ditulis Zawi al-furad}
ol dai ditulis Ahl as-Sunnah

Xl



KATA PENGANTAR

PR WL P g | P

Al g p g e I.'uuI‘_l'lJ.i.i'l_q-ﬂ.'.nﬂ:lﬁ']’:hjmﬁlﬂﬁaldﬁﬁiwhfuﬂij.uﬂ

A bl maal daa p 4l e g dass Udsw e alay Jua agll

Syukur alhamdulillah, segala puji kita panjatkan kehadirat Ilahi Robbi,
Allah SWT yang telah melimpahkan rahmat, taufig dan hidayah-Nya, sehingga
penulisan tesis ini  yang berjudul “REAKSI PASAR TERHADAP
KANDUNGAN INFORMASI PENGUMUMAN DIVIDEN PADA
KELOMPOK PERUSAHAAN DAFTAR EFEK SYARIAH (PERIODE
2010-2012)” dapat terselesaikan dengan baik. Shalawat dan salam senantiasa
tercurahkan kepada baginda Nabi Muhammad SAW yang telah membimbing
umat manusia dari kegelapan menuju cahaya. Semoga kita termasuk orang-orang
yang mendapatkan syafa’at beliau di hari akhir zaman kelak. Amin.

Tesis ini merupakan salah satu persyaratan dalam memperoleh gelar
Magister Ekonomi Islam di Pascasarjana Universitas Islam Negeri Sunan Kalijaga
Yogyakarta dengan Konsentrasi Keuangan dan Perbankan Syariah. Penulis
menyadari bahwa tesis ini masih terdapat banyak kekurangan dan
ketidaksempurnaan yang disebabkan oleh keterbatasan kemampuan dan
pengetahuan yang penulis miliki. Penulis banyak mendapatkan bantuan,
bimbingan dan petunjuk dari berbagai pihak dalam terselesaikannya tesis ini.

Maka dengan kerendahan hati dan rasa hormat, perkenankanlah penulis

X1



mengucapkan terimakasih dan penghormatan yang sebesar-besarnya kepada

semua pihak yang telah membantu penulis dalam menyelesaikan tesis ini, yaitu:

1. Bapak Prof. Dr. H. Musa Asy’arie selaku Rektor UIN Sunan Kalijaga
Yogyakarta.

2. Bapak Prof. Dr. H. Khoiruddin Nasution M.A selaku Direktur Program
Pascasarjana UIN Sunan Kalijaga Yogyakarta.

3. Bapak Dr. H. Syafiqg Mahmadah Hanafi, M. Ag. selaku Ketua Program Studi
Hukum Islam Program Pascasarjana UIN Sunan Kalijaga Yogyakarta dan
sekaligus sebagai pembimbing dalam tesis ini.

4. Bapak Drs. Kholid Zulfa, M. Si., selaku Sekretaris Program Studi Hukum
Islam Program Pascasarjana UIN Sunan Kalijaga Yogyakarta.

5. Bapak dan Ibu dosen Program Studi Hukum Islam dengan Konsentrasi
Keuangan dan Perbankan Syariah Pascasarjana UIN Sunan Kalijaga
Yogyakarta yang telah memberikan ilmu dan pengetahuannya kepada penulis.

6. Seluruh Staf Tata Usaha (TU) yang telah banyak membantu keperluan
administratif terhadap penulis.

7. Terimakasih yang tak terhingga penulis tujukan kepada ayahanda Dja’akum
dan ibundaku Endang Suciati tercinta yang senantiasa mendo’akan, mendidik,
menasehati, memberikan kasih sayangnya kepada kami anak-anaknya.

8. Suamiku tercinta yang senantiasa memberikan motivasi kepada saya agar
menjadi pribadi yang lebih baik.

9. Kakak dan adikku yang selalu memberikan canda dan tawa dikala suka dan

duka.

XV



10. Mas Fuad yang sangat membantuku dalam menyelesaikan tesis ini.

11. Om Widya yang sudah kami anggap sebagai saudara selama di Y ogyakarta.

12. Rekan-rekan seperjuangan di KPS Pascasarjana UIN Sunan Kalijaga
Yogyakarta yang tak bisa penulis sebutkan satu persatu. Semoga
kebersamaan kita selama ini akan selalu menjadi saksi perjuangan dan
perjalanan yang sangat indah di bingkai kenangan terindah dalam hidup.

13. Semua pihak yang telah ikut berjasa dalam penyusunan tesis ini, yang tidak
dapat penulis sebutkan satu persatu, semoga amal baik kalian semua
mendapat balasan yang berlipat ganda dari Allah SWT, dan senantiasa

mendapatkan limpahan rahmat-Nya, Amien.

Akhir kata dengan segala kerendahan hati, penulis menyadari bahwa tesis
ini masih jauh dari sempurna. Oleh karena itu segala kritikan dan saran akan
penulis terima dengan senang hati. Semoga tesis ini bermanfaat bagi kita semua.

Amin.

Yogyakarta, 09 Juni 2014

Penulis

Cita Sary Dja’akum

XV



DAFTAR ISl

HALAMAN JUDUL ... e e,
PERNYATAAN KEASLIAN ..o,
PENGESAHAN DIREKTUR. ...,
PERSETUJUAN TIM PENGUIL.......o it e,
NOTA DINAS PEMBIMBING..... ..ot e

PEDOMAN TRANSLITERASI. ...,
KATA PENGANTAR ... e e

BAB | : PENDAHULUAN ...t e e e e
A. Latar Belakang Masalah ..............cccooiiiiiii e,
B. Perumusan Masalah ..o
C. Tujuan dan Manfaat Penelitian............cooooeii v

1. Tujuan Penelitian ........oovie i e
2. Manfaat Penelitian ...

D. Sistematika Pembahasan. .. ........coooio o

BAB Il : LANDASAN TEORI ... e e
A. Telaah PUSTAKE .......v e e s
B. Kerangka TeOM ....ov e i e e e e e e e e e,

1. Pasar Modal .......ooeeeeeee e
2. Pasar Modal Syariah ...
3. Daftar Efek Syariah (DES) ......cccooveviiiieiiiie e e e e e vevieenie e,

XVI

Vi
vii

viii

Xiii

XVi

11

11
17
17
18
24



A DIVIURN < e e e e e e e e e e 28

5. Teori Sinyal (Signaling TEOIY) ..c.cuvvueini i e e 35
6. Studi Peristiwa (Event Study) ...........coveiiiiiiii 37
7. Periode Pengamatan ............c.oviiiiiienien e e e 39

8. Abnormal RetUIN ......oveeeee et e e e eeeeeenenee. 40

C. Pengembangan HipotesiS ........ccoovvviiiiiiiiiiiiiiiiiiiiicie e e e, 41

BAB 111 : METODE PENELITIAN ....ccooviiiii e 44

A. Jenis dan Sifat Penelitian ..........ccooeviii i, 44

B. Populasi dan Sampel ........cccoooeei i, AT

C. SUMDEr DAta ...ccoveieieieeen et e e et e e e e e AT

D. Variabel Penelitian dan Definisi Operasional Variabel ..................... 48

E. Metode Analisis Data .......cccccceeviveiieiin s i ieiiee e e e D0

BAB IV : ANALISIS DATA DAN PEMBAHASAN ......cccocoriiiniiniinenns 59

A. Deskripsi Obyek Penelitian .........cccccvovevveiiiiiesieesr e 59

B. Statistik DeSKITPLIT .......ooeiiieiie s 59

C. ANALISIS DAL ...c.viieeiiiiecieesieee e 62

1. Perhitungan Abnormal REtUIN .........ccccviieiiieie e 62

2. Pengujian HIPOLESIS ....ocvveieiieiieciesieesie e 65

a. Uji Hipotesis Pertama (Uji t-statistik parametrik) .................. 65

b. Uji Hipotesis Kedua (paired t-test) ........cccocervriniveniennisinnnens 71

D. PembaNaSAN .....c.eiiiiiiiiiieiic e 73
1. Uji Hipotesis Pertama (Pengumuman Dividen Terhadap Reaksi

Uji Hipotesis Kedua (Perbandingan AAR sebelum dan sesudah

Pengumuman DIVIAEN) ......ccveeiiieecieceere e 78

XVII



BAB YV I PENUTUP ....oooiii e 84

AL KESIMPUIAN Lo 84
B.  SAAN .. 84
Daftar PUSAKA ... .. .ot e e e e e e e e e 86
2T 0] o] > o P p
Daftar Riwayat Hidup

XVIII



DAFTAR GAMBAR, GRAFIK DAN TABEL

Gambar 2.1  Kerangka Pemikiran TeOritiS .......cccccvevuvivereniieneere e, 34
Tabel 3.1 Rincian Jadwal Penelitian............cccoccoviiiiiiineee e 37
Tabel 3.2 Kisi-kisi Kuisioner Variabel Penelitian ...........ccccoocvvinieniiinnnn, 49
Tabel 3.3 Rangkuman analisis regresi dua predictor ..........c.cccoeceviverveinennen, 57
Tabel 4.1 Struktur Organisasi Sekolah SMP Negeri | Sambirejo ................. 69
Tabel 4.2 Organisasi TataUsaha SMP Negeri | Sambirejo ..........ccccccevveenee 70
Tabel 4.3 Keadaan Guru SMP Negeri | Sambirejo ........ccccoccvvveiieenieicnnnnne. 71
Tabel 4.4 Guru Pengampu Mata Pelajaran SMP Negeri | Sambirejo ........... 71
Tabel 4.5 Karyawan SMP Negeri | Sambirejo .......ccccccvvvvevvereiiinieee e, 75
Tabel 4.6 Data Siswa 4 (empat tahun terakhir) ........cccocoovviviiieiinnieicce, 76
Tabel 4.7 Keadaan Siswa SMP N 1 Sambirejo Tahun Ajaran 2013/2014 ....76
Tabel 4.8 Perolehan Kejuaraan/Prestasi Akademik: Lomba-lomba ............ 72
Tabel 4.9 Perolehan Kejuaraan/Prestasi Non Akademik: Lomba-lomba .....72
Tabel 4.10  Statistik Deskkriptif Religiusitas Orang Tua ..........ccocevveervneennnn. 78
Tabel 4.11 Kriteria Religiusitas Orang TUA .......cccevveieneeninieeiesee e 79
Tabel 4.12  Gambaran Religiusitas Orang Tua .......ccccceeeeereereeiesieseeneeieeenens 79
Gambar 4.13 Gambaran Umum Religiusitas Orang Tua SMP N 1 Sambirejo ..80
Tabel 4.14  Statistik Deskkriptif Keteladanan Guru PAI ..........ccccoooveeiienene. 81
Tabel 4.15 Kriteria Keteladanan Guru PAI ..., 81
Tabel 4.16 ~ Gambaran Keteladanan Guru PAI ..., 82
Gambar 4.17 Gambaran Umum Keteladanan Guru PAI SMP N 1 Sambirejo ...83
Tabel 4.18  Statistik Deskriptif Kejujuran SISWa..........ccocceeveeieeieenciienseenienn 83
Tabel 4.19 Kriteria Kejujuran SISWaL.........cccoveeiereeninie e 84
Tabel 4.20  Gambaran Kejujuran SISWa.........c.ccceevereereniieseenieeseesieseesieeeens 85
Tabel 4.21  Gambaran Kejujuran Siswa SMP Negeri | Sambirejo.................. 85
Tabel 4.22  Hasil Analisis Pengaruh Religiusitas Orang Tua terhadap
KEJUJUIAN STSWA ..ttt sttt sttt sttt be e b neenneas 86

XIX



Tabel 4.23 Hasil Analisis Pengaruh Religiusitas Orang Tua terhadap
KEJUJUIAN STSWA ..ttt sttt nre et 87
Tabel 4.24  Hasil Analisis Pengaruh Religiusitas Orang Tua terhadap
KEJUJUIN SESWA ..vvvveiiesiieie et te et ettt te e saeae e steenae s e nneeneesneenneenns oo 85
Tabel 4.25 Hasil Analisis Pengaruh Keteladanan Guru PAI terhadap
KEJUJUIAN STSWA ...ttt sttt ettt st 89
Tabel 4.26  Hasil Analisis Pengaruh Keteladanan Guru PAI terhadap
KEJUJUIAN SESWA ..vevvevieciieie ettt eee et ta et e e steenae s e snaenaennaenneenne e 90
Tabel 4.27  Hasil Analisis Pengaruh Keteladanan Guru PAI terhadap
KEJUJUIAN STSWA ..ttt sttt et st 91
Tabel 4.28  Hasil Analisis Pengaruh Religiusitas Orang Tua Keteladanan Guru
PAI terhadap KejujUran SISWa .......cc.eccuerierieiieiieeieseeseeeesee e eeesee e sneessaenseanes 92
Tabel 4.29  Hasil Analisis Pengaruh Religiusitas Orang Tua dan Keteladanan

Guru PAI terhadap KeJUJUIran SISWA ........cccueiuiiiirieeienieniieie e 93

Tabel 4.30 Hasil Analisis Pengaruh Religiusitas Orang Tua dan Keteladanan

Guru PAI terhadap KeJUjuran SISWa ........cccuevuereerieerieniesieesieseesieesieseeseesse e seas 94

XX



BAB |
PENDAHULUAN
Latar Belakang Masalah

Banyak aktivitas perdagangan yang dilakukan oleh para investor untuk
memperoleh keuntungan (return) khususnya dalam pasar modal. Terdapat
berbagai macam faktor yang dapat mempengaruhi aktivitas perdagangan di pasar
modal tersebut, diantaranya adalah informasi yang masuk kedalam pasar modal,
karena informasi memegang peranan penting terhadap transaksi perdagangan di
pasar modal. Para pelaku di pasar modal sangat membutuhkan setiap informasi
yang dapat mempengaruhi naik turunnya harga saham. Informasi berkaitan
dengan pengambilan keputusan yang akan diambil oleh para investor untuk
memilih portofolio investasi yang efisien.

Suatu informasi memiliki makna bila informasi tersebut menyebabkan
investor melakukan transaksi di pasar modal yang akan tercermin dalam indikator
atau karakteristik pasar modal, seperti volume perdagangan dan harga saham. Jika
suatu informasi baru yang relevan masuk ke pasar yang berhubungan dengan
suatu aktiva, informasi ini akan digunakan untuk menganalisis dan
menginterpretasikan nilai dari aktiva bersangkutan. Akibatnya adalah
kemungkinan pergeseran ke harga ekuilibrium yang baru. Harga ekuilibrium ini
akan tetap bertahan sampai suatu informasi baru lainnya merubahnya kembali ke

harga ekuilibrium yang baru.’

! Jogiyanto Hartono, Teori Portofolio dan Analisis Investasi, cet.ke-3, (Yogyakarta:
BPFE, 2012), him. 517.



Pasar yang bereaksi terhadap suatu informasi untuk mencapai harga
keseimbangan yang baru merupakan hal yang penting. Jika pasar bereaksi dengan
cepat dan akurat untuk mencapai harga keseimbangan baru yang sepenuhnya
mencerminkan informasi yang tersedia, maka kondisi pasar seperti ini disebut
dengan pasar efisien. Kondisi dimana pasar dapat memproses informasi untuk
menuju ke posisi ekuilibrium yang baru disebut dengan efisiensi pasar secara
informasi (informationally efficient market). Sedang pasar efisien yang ditinjau
dari sudut kecanggihan pelaku pasar dalam mengambil keputusan berdasarkan
informasi yang tersedia disebut dengan efisiensi pasar secara keputusan
(decisionally efficient market).?

Tingkat efisiensi pasar tidak hanya ditentukan oleh Kinerja suatu perusahaan
sendiri, atau kinerja lembaga keuangan, BAPEPAM, pemerintah ataupun Kinerja
lembaga lainnya, akan tetapi merupakan kinerja keseluruhan pelaku pasar modal
yang secara bersama-sama mendukung rekayasa sistem guna menciptakan pasar
efisien. Pasar modal yang efisien diklasifikasikan dalam tiga macam, tergantung
kepada informasi yang direfleksikan pada sekuritas. Apabila harga sekuritas
mencerminkan kecenderungan harga masa lalu, maka dikatakan bahwa pasar
modal efisien dalam bentuk lemah. Jika harga sekuritas merefleksikan informasi
publikasi, misalnya laporan keuangan dan pengumuman dividen, dikatakan bahwa
pasar modal dalam keadaan efisien setengah kuat. Tetapi, apabila semua informasi

masa lalu, publikasi, dan informasi yang belum diketahui (inside information)

?|bid., him. 518.



direfleksikan dalam harga saham dikatakan bahwa pasar modal sudah dalam
keadaan efisien dalam bentuk kuat.®

Informasi yang benar, lengkap, akurat dan tepat waktu memungkinkan
investor untuk mengambil keputusan secara rasional. Salah satu faktor yang
melandasi pembuatan keputusan investasi oleh investor yang rasional adalah
tingkat risiko. Investor akan mendasarkan keputusannya dalam bertransaksi di
pasar modal pada berbagai informasi yang dimilikinya baik informasi yang
tersedia di publik maupun pribadi.* Meskipun tujuan investor dalam berinvestasi
bermacam-macam, namun pada dasarnya mereka ingin memaksimalkan
kekayaannya. Untuk itu para investor akan selalu berusaha untuk mendapatkan
informasi yang dapat memberikan keuntungan bagi mereka. Apabila perusahaan
tidak dapat memberikan informasi yang mereka butuhkan, maka kepercayaan para
pemegang sahampun menjadi rendah. Untuk itu perusahaan harus bersikap
terbuka dan memberikan informasi yang benar terhadap para pemegang saham
khususnya tentang prestasi dan prospek perusahaan dimasa mendatang. Informasi
tersebut dapat diberikan dalam bentuk laporan keuangan yang menyangkut posisi
keuangan perusahaan. Sebab informasi tentang laporan keuangan dapat digunakan

investor untuk membantu dalam penentuan keputusan investasinya.

3Sunariyah, Pengantar Pengetahuan Pasar Modal, cet. ke-3, (Yogyakarta: AMP YKPN,
2003), him. 174.

* Arif Budiarto dan Zaki Baridwan, “Pengaruh Pengumuman Right Issue Terhadap
Tingkat Keuntungan dan Likuiditas Saham di BEJ 1994-1996, dalam Dian Agustin Puspitasari dan
Banu Witono, “Pengaruh Pengumuman Dividen Tunai Ditinjau dari Kenaikan dan Penurunan
Dividen Terhadap Variabilitas Tingkat Keuntungan Saham di BEJ”, Jurnal Akuntans dan
Keuangan, Vol.3, No.2, September 2004, him. 104.



Terdapat beberapa informasi laporan keuangan yang dapat diperhatikan
yaitu cash flow, earnings, atau informasi-informasi lain yang berhubungan dengan
kebijakan perusahaan, misalnya mengenai informasi pengumuman dividen bagi
para pemegang saham dan sebagainya. Bagi investor yang berorientasi pada
tujuan jangka panjang, selain potensi pertumbuhan perusahaan, ia juga harus
memperhatikan kebijakan dividen yang ada.’

Seorang investor dalam menentukan saham yang akan dibeli atau dijual
akan mempertimbangkan informasi yang tersedia. Informasi ini berguna sebagai
pertimbangan untuk menentukan tingkat keuntungan beserta risiko saham yang
dibeli dan dijual. Salah satu informasi yang ada dan tersedia di pasar adalah
pengumuman dividen.®

Pembayaran dividen merupakan kebijakan untuk menentukan besarnya
bagian pendapatan yang diberikan kepada para pemegang saham dan bagian yang
akan dimiliki oleh perusahaan. Pengujian kandungan informasi dalam penelitian
ini dimaksudkan untuk mengetahui reaksi pasar terhadap suatu pengumuman
dividen pada kelompok perusahaan Daftar Efek Syariah (DES). Apakah
pengumuman pembayaran dividen memiliki kandungan informasi yang cukup
untuk membuat pasar bereaksi dan adakah perbedaan Average Abnormal Return

(AAR) yang signifikan yang ditimbulkan oleh pengumuman dividen pada saat

*Ichsan dan Fauzi, “Analisis Perbedaan Harga dan Volume Perdagangan Saham Sebelum
dan Sesudah Tanggal Pengumuman Dividen Pada Perusahaan Publik di Indonesia”, Kajian Bisnis,
Vol. 12, No. 2, Mei 2004, him. 228.

®Ariesty Kuntorowati dan Heru Agustanto, “Analisis Pengaruh Dividen Terhadap Harga
Saham”, dalam Dian dan Banu, “Pengaruh Pengumuman Dividen..................., him. 108.



sebelum dan sesudah Ex-Dividend Date pada kelompok perusahaan Daftar Efek
Syariah (DES).

Pengumuman kenaikan dan penurunan dividen yang membuat pasar
bereaksi positif dan negatif disebabkan karena adanya asimetri informasi, yaitu
suatu kondisi dimana satu pihak memiliki informasi yang lebih banyak dari pada
pihak lain yakni pihak manajemen perusahaan yang dianggap memiliki informasi
yang lebih banyak dibandingkan dengan pihak investor di pasar modal.” Dengan
adanya asimetri informasi, manajer dianggap memiliki informasi yang melebihi
investor luar. Jika manajer mempunyai informasi yang tidak dipunyai oleh
investor, maka manajer dapat menggunakan perubahan dalam dividen sebagai
cara untuk menunjukkan sinyal informasi dan kemudian menurunkan asimetri
informasi. Dengan demikian, investor akan menggunakan pengumuman dividen
sebagai informasi untuk menilai harga saham perusahaan.®

Oleh karena itu, penulis merasa perlu meneliti kembali tentang analisis
reaksi pasar atas pengumuman dividen, dengan melihat seberapa jauh pengaruh
pengumuman dividen terhadap reaksi pasar dan perbandingan pengaruh reaksi
pasar antara sebelum dan sesudah pengumuman dividen. Penelitian ini menjadi
menarik untuk dikaji karena penelitian terkait kebanyakan masih menggunakan
data perusahaan yang belum memasukan unsur investasi syariah seperti

pengklasifikasian perusahaan yang dikategorikan sesuai dengan prosedur syariah.

"Pramastuti, “Analisis Kebijakan Dividen: Pengujian Dividend Signaling Theory dan
Rent Extraction Hypothesis”, Yogyakarta: Progrm Pasca Sarjana Fakultas Ekonomi UGM, 2007.
Him. 19.

8Lisia Apriani, “Reaksi Pasar Terhadap Pengumuman Kenaikkan atau Penurunan
Dividen”, Solo: SNA VIlI, 2005, him. 15-16.



Adapun sejauh ini, penelitian yang menggunakan instrument syariah masih
terbatas pada perusahaan yang tergabung dalam kelompok JIl. Sementara
penelitian ini akan menggunakan objek berupa Daftar Efek Syariah (DES),
sehingga memiliki sampel yang lebih besar dan setidaknya memperlihatkan
kondisi yang sebenarnya dilapangan tentang investasi syariah.

Salah satu faktor utama yang menyebabkan gerakan yang tidak stabil dalam
harga saham adalah spekulasi dalam pembayaran uang muka atau obral saham
dengan harga marginal. Para spekulan (blind spekulation) mencari keuntungan
dari perbedaan harga dalam transaksi jangka pendek (capital gain).

Spekulan berbeda kontras dengan investor. Tujuan investor yang sungguh-
sungguh adalah mencari jalan keluar dari tabungan saham yang meraka miliki jika
mereka benar-benar mau menjual di kemudian hari. Investor yang sesungguhnya
tidak tertarik pada transaksi berjangka pendek dan tujuan mereka, setidaknya saat
pembelian adalah untuk memegang saham dalam jangka panjang. Oleh karena
itu, ada tiga hal yang mencirikan suatu investasi di pasar modal, yaitu: mengambil
saham yang telah dibeli, melakukan pembayaran penuh, dan keinginan pada saat
membeli ntuk memegang saham dalam jangka waktu yang tidak tertentu.

Kegiatan spekulatif di bursa saham khususnya dalam pembagian dividen
atas dasar margin tidak memberikan fungsi ekonomi yang bermanfaat dan justru

membahayakan investor yaitu melahirkan fluktuasi yang tidak dapat diterima



dalam harga saham dan menyuntikkan elemen ketidakpastian dan ketidakstabilan
kedalam investasi mereka.”

Di pasar modal, larangan syariah diatas mesti diimplementasikan dalam
bentuk aturan main yang mencegah praktek spekulasi, riba, gharar, dan maysir.
Salah satunya adalah dengan menetapkan minimum holding period atau jangka
waktu memegang saham minimum. Dengan aturan ini, saham tidak bisa
diperjualbelikan setiap saat, sehingga meredam motivasi mencari untung dari
pergerakan harga saham semata, semisal dalam pembagian dividen, pembatasan
ini memang meredam spekulasi tetapi juga membuat investasi di pasar modal
menjadi tidak likuid. Padahal tidak mungkin seorang investor yang rasional betul-
betul membutuhkan likuiditas mendadak sehingga harus mencairkan sahamnya
yang dipegangnya, sedangkan ia terhalang belum lewat masa minimum holding
period-nya. Metwally mengusulkan minimum holding period setidaknya satu
pekan. Selain itu, ia juga memandang perlu adanya celling price berdasarkan nilai
pasar perusahaan. Lebih lanjut, Akram Khan melengkapi, untuk mencegah
spekulasi di pasar modal maka jual beli saham harus diikuti dengan serah terima

bukti kepemilikan saham yang diperjualbelikan. *°

%Firdaus, Briefcase Book Edukasi Profesional Syariah: Sistem Keuangan & Investas
Syariah (Jakarta :Renaisan, 2005). him 35-36.

Nurul Huda dan Mustofa Edwin Nasution, Investass Pada Pasar Modal Syariah
(Jakarta:Kencana, 2008), him 81-82



B. Rumusan Masalah.

Berdasarkan uraian di atas, penulis dapat merumuskan masalah penelitian

sebagai berikut:

1. Apakah terdapat reaksi pasar terhadap informasi pengumuman dividen yang
diukur dengan abnormal return?

2. Apakah terdapat perbedaan Average Abnormal Return (AAR) yang
signifikan yang ditimbulkan oleh pengumuman dividen pada saat sebelum
dan sesudah Ex-Dividend Date pada kelompok perusahaan Daftar Efek

Syariah (DES)?

C. Tujuan dan Manfaat Penelitian
1. Tujuan Penelitian
a. Untuk menjelaskan reaksi pasar terhadap informasi pengumuman dividen
yang diukur dengan abnormal return
b. Untuk menjelaskan adakah perbedaan Average Abnormal Return (AAR)
yang signifikan yang ditimbulkan oleh pengumuman dividen pada saat
sebelum dan sesudah ex-dividend date pada kelompok perusahaan Daftar
Efek Syariah (DES).
2. Manfaat Penelitian
a. Memperkaya khasanah kepustakaan, khususnya dalam bidang ekonomi
Islam. Dapat memberi kontribusi bagi para akademisi untuk menambah
wawasan keilmuan dan pengetahuan serta diharapkan dapat

mempertajam daya fikir ilmiah dalam disiplin ilmu ekonomi Islam.



Bagi para investor, dapat memberikan informasi yang dibutuhkan dan
relevan dalam pengambilan keputusan investasi, sehingga investor dapat
menentukan saham perusahaan yang akan dibeli.

Bagi perusahaan, dapat memberikan informasi tentang reaksi pasar yang

dapat digunakan untuk menarik investor dalam membeli sahamnya.

Sistematika Pembahasan

Sistematika pembahasan dalam penelitian ini terdiri dari lima bab yang

terdiri dari beberapa pokok bahasan dan sub pokok bahasan yang berkaitan

dengan

permasalahan penelitian ini. Adapun sistematika pembahasan dalam

penelitian ini sebagai berikut:

Bab I :

Bab I1:

Pendahuluan, bab ini memuat penjelasan yang bersifat umum, yaitu
mengenai latar belakang masalah, rumusan masalah, tujuan penelitian,
manfaat penelitian, dan sistematika pembahasan.

Landasan teori, landasan teori akan menunjukkan dari teori mana suatu
masalah penelitian berasal, atau dengan teori apa masalah penelitian
dikaitkan. Dalam hal ini landasan teori bermanfaat dalam memberikan
suatu arahan dan memberikan gambaran atau merumuskan suatu
permasalahan yang ditemukan oleh objek penelitian. Kajian teori ini
disesuaikan dengan ruang lingkup permasalahan atau pembahasan.
Sehingga teori tersebut dapat dijadikan sebagai alat analisis untuk
menjelaskan dan memberikan interpretasi bagi data yang telah

dikumpulkan.



Bab I11 : Berisi tentang metode penelitian yang digunakan dalam penelitian,
meliputi: jenis dan sifat penelitian, populasi dan sampel penelitian,
sumber data, variabel penelitian yang menjelaskan definisi dari
variabel-variabel yang digunakan dalam penelitian. Selanjutnya,
menerangkan metode analisis yang digunakan untuk menganalisis hasil

pengujian sampel.

Bab IVV: Pada bab ini akan disajikan data-data penelitian dan dilakukan analisis
data tentang reaksi pasar terhadap pengumuman pembayaran dividen
yang dipublikasikan pada kelompok perusahaan Daftar Efek Syariah

(DES). Analisis yang dilakukan dengan menggunakan uji beda.

Bab V : Bab ini merupakan bab terakhir dalam penelitian, yang berisi tentang
kesimpulan dan saran. Kesimpulan hasil penelitian dapat memberikan
pemahaman secara singkat, padat dan jelas bagi para pembaca dan
memberikan saran kepada akademisi, praktisi dan investor untuk

berinvestasi di pasar modal secara syariah.

Demikianlah hasil dari sistematika ini, semoga dapat memberikan alur
pemahaman yang sistematis dan luas mengenai topik yang menjadi pembahasan
dalam penelitian ini. Kemudian pada halaman terakhir tesis ini berisi daftar

pustaka dan lampiran-lampiran.
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BABV

PENUTUP

A. Kesimpulan
Berdasarkan hasil pengujian dan analisis yang penulis lakukan untuk
menganalisis reaksi pasar atas pengumuman dividen dengan menggunakan
abnormal return sebagai indikatornya, maka kesimpulan yang dapat penulis susun
adalah sebagai berikut:

1. Berdasarkan hasil pengujian statistik t-test pada rata-rata abnormal return
disekitar pengumuman kenaikan dan penurunan dividen, dapat disimpulkan
bahwa secara statistik informasi pengumuman kenaikan dan penurunan dividen
tidak berpengaruh signifikan pada rata-rata abnormal return disekitar
pengumuman pembagian dividen.

2. Berdasarkan hasil pengujian statistik paired t-test, diperoleh hasil bahwa tidak
terdapat perbedaan signifikan antara reaksi pasar sebelum pengumuman
pembagian dividen, dengan reaksi pasar setelah pengumuman pembagian
dividen. Baik dalam kategori kenaikan dividen maupun penurunan dividen,

keduanya tidak terdapat perbedaan signifikan.

B. Saran
1. Penelitian selanjutnya diharapkan untuk menambah sampel penelitian dengan
menggunakan seluruh saham yang terdaftar di BEI (Bursa Efek Indonesia).
Penambahan sampel penelitian diharapkan untuk mampu memperlihatkan

analisa yang lebih akurat dan setidaknya mendekati kenyataan. Variasi



penelitian dimungkinkan seperti melakukan penelitian dengan memisahkan
perusahaan DES dengan NON DES untuk membandingkan reaksi pasar antara

perusahaan kategori syariah dengan kategori konvensional.

. Penelitian ini menggunakan market adjusted model dalam mencari abnormal
return, yang mungkin saja kurang akurat dalam menaksir abnormal return
yang sesungguhnya. Oleh sebab itu penelitian selanjutnya dapat menggunakan

metode lainnnya seperti mean adjusted model atau market model.
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2010

1 |AALIL |PT, AstraAgro Lestari Tbk 08/06/10|h-7 | 19000.00] 2733.96
h-6 | 19000.00] 2796.96] 0.000000] 0.023044] -0.023044
h-5 | 19000.00] 2724.62] 0.000000[-0.025865] 0.025865
h-4 [ 19700.00] 2733.68] 0.036842] 0.003326] 0.033516
h-3 [ 21500.00] 2810.98] 0.091371] 0.028277] 0.063094
h-2 | 20800.00] 2823.25] -0.032558] 0.004366] -0.036925
h-1 | 21000.00] 2750.23] 0.009615[-0.025863| 0.035478
h-0 [ 20300.00] 2779.98] -0.033333] 0.010817| -0.044151
h+1 | 19950.00] 2785.79] -0.017241] 0.002090] -0.019331
h+2 [ 20000.00] 2770.79] 0.002506[-0.005387] 0.007893
h+3 | 20500.00] 2801.90] 0.025000[ 0.011229] 0.013771
h+4 [ 20550.00] 2826.84] 0.002439] 0.008900] -0.006461
h+5 | 20650.00] 2830.17] 0.004866] 0.001180] 0.003686

| 2 |ACES |PT, AceHardware Indonesia Thk | 27/05/10[h-7 172.00] 2729.48
h-6 171.00] 2694.25| -0.991719| -0.048027/ -0.943692
h-5 171.00]  2694.25[ -0.005814] -0.012909] 0.007095
h-4 171.00]  2623.22] 0.000000] -0.026363] 0.026363
h-3 172.00] 2609.61] 0.005848] -0.005189] 0.011037
h-2 171.00]  2514.12[ -0.005814[ -0.036592| 0.030778
h-1 173.00] 2696.78] 0.011696] 0.072654] -0.060958
h-0 173.00] 2713.92] 0.000000] 0.006357[ -0.006357
h+1 173.00] 2796.96] 0.000000] 0.030596] -0.030596
h+2 173.00]  2724.62| 0.000000[ -0.025865| 0.025865
h+3 173.00] 2733.68] 0.000000] 0.003326[ -0.003326
h+4 173.00]  2810.98] 0.000000] 0.028277] -0.028277
h+5 173.00] 2823.25] 0.000000] 0.004366 -0.004366

| 3 |JADRO |PT, Adaro Energy Thk | 02/06/10[h-7 1720.00|  2609.61
h-6 | 1720.00] 2609.61| -0.089947| -0.075672| -0.014275
h-5 1890.00] 2514.12] 0.098837] -0.036592] 0.135429
h-4 | 1910.00] 2696.78] 0.010582] 0.072654] -0.062072




h-3 | 2000.00] 2713.92| 0.047120| 0.006357| 0.040764
h-2 1920.00]  2796.96] -0.040000| 0.030596| -0.070596
h-1 1930.00] 2724.62| 0.005208[-0.025865| 0.031073
h-0 | 1950.00] 2733.68] 0.010363] 0.003326] 0.007036
h+1 | 1940.00] 2810.98| -0.005128| 0.028277| -0.033405
h+2 | 1840.00] 2823.25[ -0.051546] 0.004366] -0.055913
h+3 | 1850.00] 2750.23] 0.005435[-0.025863] 0.031298
ht4 | 1860.00] 2779.98] 0.005405| 0.010817| -0.005412
h+s | 1860.00] 2785.79] 0.000000] 0.002090] -0.002090
| 4 |AKRA |PT, AKR Corporindo Tbk | 19/11/10]h-7 1690.00| 3756.97
h-6 | 1690.00] 3756.97| -0.091398| 0.348617| -0.440015
h-5 1660.00] 3744.62[ -0.017751] -0.003287[ -0.014465
h-4 | 1650.00] 3665.85] -0.006024] -0.021036 0.015012
h-3 1610.00]  3656.46] -0.024242[ -0.002560| -0.021683
h-2 1630.00] 3674.03| 0.012422| 0.004804| 0.007619
h-1 1620.00] 3677.90] -0.006135] 0.001055] -0.007190
h-0 | 1620.00] 3725.05] 0.000000] 0.012818| -0.012818
h+1 | 1580.00] 3741.23]-0.024691| 0.004344| -0.029035
h+2 | 1560.00] 3678.19] -0.012658] -0.016849| 0.004191
h+3 | 1560.00] 3658.78] 0.000000[-0.005279] 0.005279
h+4 | 1500.00] 3702.01[ -0.038462| 0.011817| -0.050279
h+s5 | 1490.00] 3642.50] -0.006667| -0.016076] 0.009409
| 5 |ARNA |PT, Arwana Citramulia Thk | 28/07/10[h-7 290.00| 2995.44
h-6 290.00] 3013.40| -0.805369| -0.172711] -0.632658
h-5 290.00] 3013.40] 0.000000] 0.005996| -0.005996
h-4 290.00 3009.92| 0.000000] -0.001154] 0.001154
h-3 290.00] 3042.02| 0.000000] 0.010664] -0.010664
h-2 285.00] 3023.70] -0.017241] -0.006023[ -0.011219
h-1 285.00] 3041.68] 0.000000] 0.005946| -0.005946
h-0 285.00] 3057.48] 0.000000] 0.005194] -0.005194
h+1 285.00] 3096.82| 0.000000| 0.012867| -0.012867




h+2 280.00]  3069.28| -0.017544| -0.008892| -0.008652
h+3 290.00] 3058.98] 0.035714] -0.003356] 0.039070
h+4 280.00] 2973.66] -0.034483] -0.027893] -0.006590
h+5 295.00] 2983.25] 0.053571] 0.003225] 0.050346
| 6 |[ASGR | PT, AstraGraphia Thk | 14/06/10]h-7 400.00| 2823.25
h-6 400.00] 2823.25| 0.355932-0.053631| 0.409564
h-5 405.00] 2750.23] 0.012500{ -0.025863| 0.038363
h-4 410.00] 2779.98] 0.012346] 0.010817| 0.001528
h-3 410.00] 2785.79] 0.000000] 0.002090] -0.002090
h-2 420.00] 2770.79] 0.024390[ -0.005387| 0.029777
h-1 420.00] 2801.90] 0.000000] 0.011229] -0.011229
h-0 400.00]  2826.84] -0.047619] 0.008900] -0.056519
h+1 405.00] 2830.17] 0.012500] 0.001180] 0.011320
h+2 405.00] 2858.66] 0.000000| 0.010065| -0.010065
h+3 405.00] 2891.10] 0.000000| 0.011348| -0.011348
h+4 410.00] 2929.59] 0.012346| 0.013314| -0.000968
h+5 405.00]  2941.90] -0.012195] 0.004203| -0.016398
| 7 |Asll | PT, Astralnternational Thk | 16/06/10|h-7 4315.00] 2779.98

h-6 | 4315.00] 2779.98| 0.098765|-0.055039| 0.153805
h-5 | 4275.00] 2785.79] -0.009270] 0.002090] -0.011360
h-4 | 4300.00] 2770.79] 0.005848[-0.005387] 0.011235
h-3 | 4425.00] 2801.90] 0.029070[ 0.011229] 0.017841
h-2 | 4600.00] 2826.84] 0.039548| 0.008900] 0.030648
h-1 | 4645.00] 2830.17] 0.009783| 0.001180| 0.008602
h-0 | 4665.00] 2858.66] 0.004306] 0.010065| -0.005759
h+1 | 4855.00] 2891.10] 0.040729| 0.011348| 0.029381
h+2 | 4825.00] 2929.59] -0.006179] 0.013314] -0.019493
h+3 | 4835.00] 2941.90] 0.002073] 0.004203| -0.002131
h+4 | 4760.00] 2934.59] -0.015512]-0.002486] -0.013026
h+5 | 4810.00] 2924.79] 0.010504[-0.003339] 0.013843
| 8 |ASRI | PT, Alam Sutera Realty Tbk | 20/07/10]h-7 210.00] 2958.79




h-6 210.00] 2958.79| -0.956341| 0.011625| -0.967966
h-5 210.00] 2961.51] 0.000000] 0.000920| -0.000920
h-4 205.00] 2981.06] -0.023810] 0.006600] -0.030410
h-3 205.00]  2980.60] 0.000000] -0.000155] 0.000155
h-2 200.00]  2992.45[ -0.024390] 0.003977| -0.028367
h-1 198.00]  2975.57| -0.010000] -0.005640] -0.004360
h-0 197.00]  2995.44] -0.005051| 0.006677| -0.011728
h+1 200.00] 3013.40] 0.015228] 0.005996] 0.009233
h+2 205.00] 3009.92| 0.025000]-0.001154] 0.026154
h+3 205.00] 3042.02] 0.000000] 0.010664] -0.010664
h+4 200.00]  3023.70[ -0.024390] -0.006023[ -0.018368
h+5 200.00] 3041.68] 0.000000] 0.005946] -0.005946

| 9 |AUTO | PT, Astra Otoparts Thk | 14/06/10|h-7 | 12850.00] 2823.25
h-6 | 12900.00] 2750.23| 0.000000|-0.095817| 0.095817
h-5 | 12900.00] 2750.23] 0.003891[-0.025863| 0.029754
h-4 | 12950.00] 2779.98] 0.003876] 0.010817| -0.006941
h-3 | 13350.00] 2785.79] 0.030888| 0.002090| 0.028798
h-2 | 13850.00] 2770.79] 0.037453[-0.005387| 0.042840
h-1 [ 13900.00] 2801.90] 0.003610| 0.011229] -0.007618
h-0 | 13400.00] 2826.84] -0.035971] 0.008900| -0.044872
h+1 | 13150.00] 2830.17| -0.018657| 0.001180] -0.019837
h+2 | 13400.00] 2858.66] 0.019011] 0.010065| 0.008946
h+3 | 13550.00] 2891.10[ 0.011194] 0.011348] -0.000154
h+4 | 13700.00] 2929.59| 0.011070| 0.013314] -0.002244
h+5 | 13650.00] 2941.90[ -0.003650| 0.004203| -0.007853

| 10|BMTR | PT, Global Mediacom Thk | 03/12/10]h-7 490.00| 3702.01
h-6 490.00]  3702.01| -0.964103| 0.258374| -1.222476
h-5 490.00] 3642.50] 0.000000] -0.016076] 0.016076
h-4 480.00] 3630.64| -0.020408] -0.003257| -0.017151
h-3 475.00] 3531.21] -0.010417] -0.027385] 0.016968
h-2 480.00] 3619.09] 0.010526] 0.024887] -0.014361




h-1 485.00] 3694.58| 0.010417| 0.020858| -0.010441
h-0 495.00] 3696.26] 0.020619] 0.000455] 0.020164
h+1 520.00] 3722.35| 0.050505| 0.007058| 0.043447
h+2 600.00] 3769.99] 0.153846] 0.012800] 0.141046
h+3 600.00] 3786.10] 0.000000] 0.004272] -0.004272
h+4 630.00] 3747.71] 0.050000]-0.010138] 0.060138
h+5 640.00] 3692.23] 0.015873[-0.014804] 0.030677
| 11|BSDE | PT, Bumi Serpong Damai Thk | 01/07/10[h-7 730.00] 2924.79
h-6 730.00] 2924.79] 0.140625| -0.207853| 0.348478
h-5 740.00] 2914.10] 0.013699]-0.003657] 0.017355
h-4 730.00] 2947.02] -0.013514] 0.011300] -0.024813
h-3 720.00] 2955.73] -0.013699] 0.002955] -0.016654
h-2 720.00] 2893.37] 0.000000] -0.021098] 0.021098
h-1 690.00 2913.68| -0.041667| 0.007021| -0.048687
h-0 710.00] 2874.25] 0.028986] -0.013535] 0.042520
h+1 700.00] 2871.55] -0.014085] -0.000937| -0.013147
h+2 710.00] 2877.30] 0.014286] 0.002002] 0.012283
h+3 720.00] 2910.65] 0.014085] 0.011589] 0.002496
h+4 740.00] 2902.04] 0.027778|-0.002956] 0.030734
h+5 720.00] 2915.91] -0.027027| 0.004777| -0.031804
| 12]cLPl | PT, Colorpak Indonesia Thk | 13/08/10|h-7 510.00| 3044.94
h-6 510.00] 3044.94| -0.291667| 0.044251| -0.335918
h-5 540.00] 3060.59] 0.058824| 0.005140] 0.053683
h-4 540.00] 3082.60] 0.000000] 0.007190] -0.007190
h-3 510.00] 3057.16] -0.055556] -0.008252] -0.047304
h-2 510.00] 3035.32] 0.000000] -0.007145] 0.007145
h-1 530.00] 3025.64] 0.039216]-0.003187] 0.042403
h-0 500.00] 3053.01] -0.056604] 0.009045] -0.065648
h+1 500.00] 3052.60] 0.000000]-0.000135] 0.000135
h+2 500.00] 3072.09] 0.000000] 0.006384] -0.006384
h+3 460.00] 3105.35] -0.080000] 0.010827] -0.090827




h+4 470,00 3117.72| 0.021739] 0.003983] 0.017756
h+5 470.00] 3128.73] 0.000000] 0.003533] -0.003533
| 13|CMNP |PT, CitraMarga Nusaphala Persada Tbk | 21/07/10[h-7 850.00| 2961.51
h-6 850.00] 2961.51| 0.808511|-0.053447| 0.861958
h-5 850.00] 2981.06] 0.000000] 0.006600] -0.006600
h-4 830.00] 2980.60] -0.023529] -0.000155] -0.023374
h-3 830.00] 2992.45] 0.000000] 0.003977| -0.003977
h-2 840.00] 2975.57] 0.012048]-0.005640] 0.017688
h-1 840.00] 2995.44] 0.000000] 0.006677] -0.006677
h-0 840.00] 3013.40] 0.000000] 0.005996] -0.005996
h+1 850.00] 3009.92] 0.011905]-0.001154] 0.013059
h+2 830.00] 3042.02] -0.023529] 0.010664] -0.034193
h+3 850.00] 3023.70] 0.024096]-0.006023] 0.030119
h+4 870.00] 3041.68] 0.023529] 0.005946] 0.017583
h+5 890.00] 3057.48] 0.022989 0.005194] 0.017795
| 14|COWL | PT, Cowell Development Tbk | 15/07/10[h-7 101.00| 2902.04
h-6 101.00|  2902.04] -0.886517| -0.050836 -0.835680
h-5 101.00]  2915.91] 0.000000| 0.004777| -0.004777
h-4 101.00]  2943.90| 0.000000| 0.009598| -0.009598
h-3 101.00]  2958.79] 0.000000] 0.005060] -0.005060
h-2 101.00]  2961.51] 0.000000| 0.000920] -0.000920
h-1 101.00]  2981.06] 0.000000| 0.006600] -0.006600
h-0 97.00]  2980.60 -0.039604] -0.000155| -0.039449
h+1 95.00] 2992.45] -0.020619| 0.003977| -0.024595
h+2 93.00] 2975.57| -0.021053] -0.005640| -0.015412
h+3 93.00] 2995.44] 0.000000] 0.006677| -0.006677
h+4 91.00] 3013.40] -0.021505] 0.005996] -0.027501
h+5 94.00] 3009.92] 0.032967|-0.001154] 0.034121
| 15|ELSA | PT, Elnusa Thk | 07/01/10]h-7 340.00| 2474.88
h-6 350.00] 2509.69| 0.106383]-0.166194| 0.272577
h-5 350.00] 2509.69] 0.029412| 0.014065] 0.015347




h-4 355.00] 2518.99] 0.014286] 0.003706] 0.010579
h-3 360.00] 2534.36] 0.014085] 0.006099] 0.007985
h-2 365.00] 2575.41] 0.013889] 0.016199] -0.002310
h-1 360.00] 2605.28] -0.013699] 0.011596] -0.025294
h-0 365.00] 2603.30] 0.013889[-0.000760] 0.014649
h+1 345.00]  2586.90] -0.054795] -0.006300] -0.048494
h+2 340.00] 2614.37] -0.014493] 0.010621] -0.025114
h+3 345.00] 2632.20] 0.014706] 0.006822] 0.007884
h+4 335.00] 2659.55] -0.028986] 0.010389] -0.039375
h+5 350.00] 2632.87] 0.044776]-0.010031] 0.054808
| 16 |[FAST | PT, Fast Food Indonesia Thk | 20/07/10]h-7 7300.00 2958.79
h-6 | 7300.00] 2958.79] 0.000000| 0.123788| -0.123788
h-5 | 7499.98] 2961.51] 0.027395] 0.000920] 0.026475
h-4 | 7499.98] 2981.06] 0.000000] 0.006600] -0.006600
h-3 | 7499.98] 2980.60] 0.000000]-0.000155] 0.000155
h-2 | 7499.98] 2992.45] 0.000000| 0.003977| -0.003977
h-1 | 7499.98] 2975.57] 0.000000[-0.005640] 0.005640
h-0 | 7499.98] 2995.44] 0.000000] 0.006677] -0.006677
h+1 | 7499.98] 3013.40] 0.000000| 0.005996| -0.005996
h+2 | 7499.98] 3009.92] 0.000000[-0.001154] 0.001154
h+3 | 7499.98] 3042.02] 0.000000] 0.010664] -0.010664
h+4 | 7499.98] 3023.70] 0.000000[-0.006023] 0.006023
h+s | 7499.98] 3041.68] 0.000000] 0.005946] -0.005946
| 17|GDYR | PT, Goodyear Indonesia Thk | 20/05/10[h-7 | 14000.00] 2812.89
h-6 | 14000.00] 2812.89| 0.866672|-0.075217| 0.941889
h-5 | 14350.00] 2847.62] 0.025000] 0.012347] 0.012653
h-4 | 13900.00] 2858.39] -0.031359] 0.003780] -0.035139
h-3 | 14200.00] 2819.47] 0.021583[-0.013614] 0.035197
h-2 [ 14150.00] 2834.19] -0.003521] 0.005219] -0.008741
h-1 | 13800.00] 2729.48] -0.024735[ -0.036943] 0.012208
h-0 | 13300.00] 2694.25] -0.036232] -0.012909] -0.023323




h+1 | 13300.00] 2623.22| 0.000000[ -0.026363| 0.026363
h+2 | 12000.00] 2609.61| -0.097744[ -0.005189] -0.092556
h+3 | 13500.00] 2514.12[ 0.125000[-0.036592| 0.161592
h+4 | 13300.00] 2696.78| -0.014815| 0.072654| -0.087469
h+5 | 13300.00] 2713.92] 0.000000] 0.006357| -0.006357
| 18|GMTD | PT, Gowa Makassar Tourism Development Tbk | 25/11/10|h-7 165.00] 3674.03
h-6 165.00| 3674.03] -0.987594| 0.353770| -1.341364
h-5 165.00] 3677.90| 0.000000| 0.001055] -0.001055
h-4 165.00] 3725.05] 0.000000| 0.012818[ -0.012818
h-3 165.00]  3741.23] 0.000000| 0.004344] -0.004344
h-2 165.00]  3678.19] 0.000000[ -0.016849] 0.016849
h-1 165.00] 3658.78] 0.000000[ -0.005279] 0.005279
h-0 165.00] 3702.01] 0.000000| 0.011817| -0.011817
h+1 165.00] 3642.50] 0.000000[ -0.016076| 0.016076
h+2 165.00] 3630.64] 0.000000[-0.003257| 0.003257
h+3 165.00] 3531.21] 0.000000[ -0.027385] 0.027385
h+4 165.00]  3619.09] 0.000000| 0.024887| -0.024887
h+5 165.00] 3694.58] 0.000000| 0.020858| -0.020858
| 19]|GzCO |PT, Gozco Plantation Thk | 30/04/10|h-7 435.00) 2926.53
h-6 43500 2926.53| 1.636364|-0.207885| 1.844249
h-5 435.00] 2924.73] 0.000000] -0.000615] 0.000615
h-4 435.00] 2944.71] 0.000000] 0.006831] -0.006831
h-3 425.00] 2939.30 -0.022989] -0.001837| -0.021151
h-2 42500 2903.32| 0.000000] -0.012241| 0.012241
h-1 425.00] 2926.86] 0.000000] 0.008108| -0.008108
h-0 410.00] 2971.25] -0.035294] 0.015167| -0.050461
h+1 390.00] 2960.90| -0.048780| -0.003486| -0.045295
h+2 360.00] 2959.02] -0.076923| -0.000635] -0.076288
h+3 365.00] 2846.24] 0.013889]-0.038113] 0.052002
h+4 355.00] 2810.62] -0.027397| -0.012516] -0.014881
h+5 385.00] 2739.33] 0.084507|-0.025362] 0.109869




20 [IKBI | PT, Sumi Indo Kabel Thk 18/06/10|h-7 1130.00] 2770.79
h-6 1130.00] 2770.79| 1.935065| 0.011482| 1.923583
h-5 1130.00]  2801.90] 0.000000] 0.011229] -0.011229
h-4 1130.00] 2826.84] 0.000000] 0.008900] -0.008900
h-3 1130.00] 2830.17| 0.000000] 0.001180] -0.001180
h-2 1130.00] 2858.66] 0.000000 0.010065] -0.010065
h-1 1130.00] 2891.10] 0.000000| 0.011348] -0.011348
h-0 1130.00] 2929.59] 0.000000] 0.013314] -0.013314
h+1 | 1130.00] 2941.90] 0.000000| 0.004203| -0.004203
h+2 | 1150.00] 2934.59] 0.017699]-0.002486] 0.020185
h+3 | 1150.00] 2924.79] 0.000000[-0.003339] 0.003339
h+4 | 1150.00] 2914.10] 0.000000]-0.003657] 0.003657
h+s | 1150.00] 2947.02] 0.000000| 0.011300] -0.011300

| 21 [INDF |PT, Indofood Sukses Makmur Thk | 19/07/10|h-7 4350.00] 2943.90
h-6 | 4350.00] 2943.90| 2.782609|-0.001061| 2.783670
h-5 | 4325.00] 2958.79] -0.005747| 0.005060] -0.010807
h-4 | 4300.00] 2961.51] -0.005780| 0.000920] -0.006700
h-3 | 4325.00] 2981.06] 0.005814| 0.006600] -0.000786
h-2 | 4350.00] 2980.60] 0.005780[-0.000155] 0.005935
h-1 | 4375.00] 2992.45] 0.005747| 0.003977] 0.001770
h-0 | 4425.00] 2975.57] 0.011429[-0.005640] 0.017069
h+1 | 4450.00] 2995.44] 0.005650| 0.006677| -0.001028
h+2 | 4450.00] 3013.40] 0.000000] 0.005996] -0.005996
h+3 | 4425000 3009.92] -0.005618] -0.001154] -0.004464
h+4 | 4450.00] 3042.02] 0.005650| 0.010664] -0.005014
h+5 | 4500.00] 3023.70] 0.011236[-0.006023] 0.017259

| 22|INTA |PT, Intraco Penta Thk | 02/06/10[h-7 128.00| 2609.61
h-6 128.00]  2609.61| -0.971556| -0.136948] -0.834608
h-5 128.00] 2514.12] 0.000000] -0.036592| 0.036592
h-4 128.00] 2696.78] 0.000000] 0.072654( -0.072654
h-3 130.00] 2713.92] 0.015625] 0.006357] 0.009268




h-2 128.00]  2796.96| -0.015385| 0.030596| -0.045980
h-1 148.00] 2724.62| 0.156250[ -0.025865| 0.182115
h-0 152.00] 2733.68] 0.027027| 0.003326] 0.023701
h+l 162.00] 2810.98] 0.065789| 0.028277| 0.037513
h+2 158.00]  2823.25[ -0.024691| 0.004366| -0.029058
h+3 164.00]  2750.23| 0.037975[-0.025863| 0.063838
h+4 166.00] 2779.98| 0.012195] 0.010817| 0.001378
h+5 162.00] 2785.79] -0.024096] 0.002090] -0.026186
| 23]INTP  |PT, Indocement Tunggal Prakasa Thk | 21/06/10|h-7 | 15550.00] 2801.90
h-6 | 15600.00] 2826.84| 0.000000| 0.000000| 0.000000
h-5 | 15600.00] 2826.84] 0.994984] 0.000000] 0.994984
h-4 | 15900.00] 2830.17| 0.019231] 0.001180| 0.018051
h-3 | 15900.00] 2858.66] 0.000000| 0.010065| -0.010065
h-2 | 16050.00] 2891.10[ 0.009434| 0.011348] -0.001914
h-1 | 16600.00] 2929.59| 0.034268| 0.013314| 0.020954
h-0 | 16250.00] 2941.90| -0.021084] 0.004203| -0.025288
h+1 | 16250.00] 2934.59] 0.000000[-0.002486| 0.002486
h+2 | 15900.00] 2924.79] -0.021538[ -0.003339] -0.018199
h+3 | 15950.00] 2914.10[ 0.003145[-0.003657| 0.006801
h+4 | 15850.00] 2947.02] -0.006270| 0.011300] -0.017569
h+5 | 15450.00] 2955.73] -0.025237| 0.002955] -0.028192
| 24|JKON |PT, JayaKonstruksi Manggala Pratama Thk | 28/06/10|h-7 112.00] 2929.59
h-6 112.00] 2929.59] -0.992751| -0.008845| -0.983906
h-5 112.00] 2941.90| 0.000000| 0.004203] -0.004203
h-4 112.00]  2934.59] 0.000000[ -0.002486] 0.002486
h-3 118.00]  2924.79] 0.053571[-0.003339] 0.056911
h-2 114.00]  2914.10[ -0.033898[ -0.003657| -0.030242
h-1 116.00] 2947.02| 0.017544] 0.011300] 0.006244
h-0 110.00]  2955.73] -0.051724] 0.002955| -0.054679
h+1 136.00]  2893.37| 0.236364] -0.021098| 0.257462
h+2 116.00] 2913.68] -0.147059| 0.007021] -0.154079




h+3 116.00] 2874.25| 0.000000| -0.013535] 0.013535
h+4 116.00] 2871.55] 0.000000] -0.000937| 0.000937
h+5 116.00] 2877.30] 0.000000] 0.002002[ -0.002002
| 25|JRPT  |PT, JayaReal Property Tbk | 18/06/10]h-7 800.00| 2770.79
h-6 800.00] 2770.79| 5.896552|-0.037020| 5.933571
h-5 800.00] 2801.90] 0.000000{ 0.011229] -0.011229
h-4 800.00] 2826.84] 0.000000] 0.008900] -0.008900
h-3 790.00] 2830.17| -0.012500] 0.001180] -0.013680
h-2 800.00] 2858.66] 0.012658] 0.010065] 0.002593
h-1 800.00] 2891.10] 0.000000| 0.011348] -0.011348
h-0 800.00] 2929.59] 0.000000] 0.013314] -0.013314
h+1 770.00] 2941.90| -0.037500] 0.004203| -0.041703
h+2 780.00] 2934.59] 0.012987(-0.002486] 0.015473
h+3 770.00]  2924.79] -0.012821{-0.003339| -0.009481
h+4 770.00] 2914.10] 0.000000| -0.003657] 0.003657
h+5 770.00] 2947.02] 0.000000] 0.011300] -0.011300
| 26 |[JTPE | PT, Jasuindo Tiga Perkasa Thk | 30/06/10|h-7 102.00] 2934.59
h-6 102.00] 2934.59| -0.867532| -0.004219] -0.863313
h-5 102.00] 2924.79] 0.000000] -0.003339] 0.003339
h-4 102.00] 2914.10] 0.000000[ -0.003657| 0.003657
h-3 102.00] 2947.02] 0.000000] 0.011300{ -0.011300
h-2 102.00]  2955.73] 0.000000] 0.002955[ -0.002955
h-1 102.00] 2893.37| 0.000000] -0.021098| 0.021098
h-0 102.00] 2913.68] 0.000000] 0.007021[ -0.007021
h+1 102.00] 2874.25] 0.000000| -0.013535] 0.013535
h+2 102.00] 2871.55] 0.000000] -0.000937| 0.000937
h+3 102.00]  2877.30] 0.000000| 0.002002] -0.002002
h+4 102.00]  2910.65] 0.000000| 0.011589] -0.011589
h+5 102.00]  2902.04| 0.000000] -0.002956] 0.002956
| 27|LsIP  |PT, PP London Sumatera Indonesia Thk | 17/06/10|h-7 1580.00] 2785.79
h-6 | 1580.00] 2785.79] 0.000000|-0.040058| 0.040058




h-5 1630.00] 2770.79] 0.031646| -0.005387| 0.037032
h-4 | 1680.00] 2801.90] 0.030675] 0.011229] 0.019446
h-3 1690.00] 2826.84] 0.005952] 0.008900] -0.002948
h-2 1720.00]  2830.17| 0.017751] 0.001180| 0.016571
h-1 1720.00] 2858.66] 0.000000] 0.010065] -0.010065
h-0 | 1680.00] 2891.10[ -0.023256] 0.011348] -0.034603
h+1 | 1710.00] 2929.59] 0.017857| 0.013314] 0.004544
h+2 | 1700.00] 2941.90[ -0.005848| 0.004203] -0.010051
h+3 | 1680.00] 2934.59] -0.011765[ -0.002486] -0.009279
h+4 | 1660.00] 2924.79] -0.011905] -0.003339] -0.008566
h+s | 1690.00] 2914.10] 0.018072[-0.003657] 0.021729
| 28|MAIN [PT, Malindo Feedmill Thk | 06/09/10[h-7 230.00( 3104.73
h-6 230.00] 3104.73| -0.863905| 0.065419] -0.929325
h-5 260.00] 3099.57] 0.130435] -0.001665] 0.132099
h-4 260.00] 3081.88] 0.000000] -0.005704] 0.005704
h-3 230.00] 3135.32] -0.115385] 0.017337| -0.132722
h-2 230.00] 3122.15] 0.000000] -0.004200] 0.004200
h-1 230.00] 3164.28] 0.000000] 0.013493[ -0.013493
h-0 230.00] 3217.15] 0.000000] 0.016709] -0.016709
h+l 230.00] 3230.89] 0.000000] 0.004271| -0.004271
h+2 284.00] 3357.03] 0.234783] 0.039043| 0.195739
h+3 292.00] 3341.63] 0.028169] -0.004587] 0.032756
h+4 244,000 3384.65] -0.164384] 0.012874] -0.177258
h+5 244,00 3370.98] 0.000000] -0.004039| 0.004039
| 29|MNCN | PT, Media Nusantara Citra Tbk | 29/11/10[h-7 640.00| 3725.05
h-6 640.00] 3725.05| 0.000000] 0.105033| -0.105033
h-5 640.00] 3741.23] 0.000000] 0.004344] -0.004344
h-4 660.00] 3678.19] 0.031250]-0.016849] 0.048099
h-3 670.00] 3658.78] 0.015152] -0.005279] 0.020430
h-2 650.00] 3702.01] -0.029851] 0.011817] -0.041668
h-1 660.00] 3642.50] 0.015385]-0.016076] 0.031460




h-0 650.00] 3630.64] -0.015152] -0.003257| -0.011894
h+1 650.00] 3531.21] 0.000000] -0.027385] 0.027385
h+2 660.00] 3619.09] 0.015385| 0.024887| -0.009503
h+3 680.00] 3694.58] 0.030303] 0.020858] 0.009445
h+4 720.00] 3696.26] 0.058824] 0.000455] 0.058369
h+5 760.00] 3722.35] 0.055556] 0.007058] 0.048498
| 30|MYOR [PT, Mayora Indah Thk | 12/07/10[h-7 5914.29| 2871.55
h-6 | 5914.29] 2871.55] 0.000000|-0.228564| 0.228564
h-5 | 5871.43] 2877.30] -0.007247] 0.002002] -0.009249
h-4 | 6085.71] 2910.65] 0.036495] 0.011589] 0.024907
h-3 | 6385.71] 2902.04] 0.049296[-0.002956] 0.052252
h-2 | 6342.86] 2915.91] -0.006710[ 0.004777] -0.011488
h-1 | 6428.57] 2943.90] 0.013513] 0.009598] 0.003914
h-0 | 6471.43] 2958.79] 0.006667] 0.005060] 0.001607
h+1 | 6857.14] 2961.51] 0.059602] 0.000920| 0.058682
h+2 | 6857.14] 2981.06] 0.000000] 0.006600| -0.006600
h+3 | 6857.14] 2980.60] 0.000000[-0.000155] 0.000155
ht4 | 6814.29] 2992.45] -0.006249] 0.003977] -0.010226
h+s | 6857.14] 2975.57] 0.006288]-0.005640] 0.011928
| 31|PANR | PT, Panorama Sentrawisata Tbk | 09/07/10[h-7 185.00| 2874.25
h-6 185.00]  2874.25| -0.973021] -0.034052 -0.938969
h-5 185.00] 2871.55] 0.000000] -0.000937| 0.000937
h-4 185.00] 2877.30] 0.000000] 0.002002[ -0.002002
h-3 165.00]  2910.65] -0.108108| 0.011589] -0.119697
h-2 165.00] 2902.04] 0.000000] -0.002956] 0.002956
h-1 165.00] 2915.91] 0.000000] 0.004777] -0.004777
h-0 165.00] 2943.90] 0.000000] 0.009598] -0.009598
h+l 165.00]  2958.79] 0.000000] 0.005060] -0.005060
h+2 165.00] 2961.51] 0.000000] 0.000920[ -0.000920
h+3 165.00] 2981.06] 0.000000] 0.006600] -0.006600
h+4 165.00]  2980.60] 0.000000[ -0.000155] 0.000155




h+5 165.00]  2992.45] 0.000000] 0.003977| -0.003977
| 32|PIAA | PT, Pembangunan Jaya Ancol Thk | 31/05/10|h-7 630.00| 2694.25
h-6 640.00] 2623.22| 0.000000] -0.123387| 0.123387
h-5 640.00] 2623.22] 0.015873]-0.026363] 0.042236
h-4 620.00]  2609.61] -0.031250] -0.005189] -0.026061
h-3 630.00] 2514.12] 0.016129]-0.036592] 0.052721
h-2 630.00] 2696.78] 0.000000] 0.072654] -0.072654
h-1 650.00] 2713.92] 0.031746] 0.006357| 0.025389
h-0 590.00] 2796.96] -0.092308] 0.030596| -0.122903
h+1 590.00] 2724.62] 0.000000] -0.025865| 0.025865
h+2 590.00] 2733.68] 0.000000] 0.003326] -0.003326
h+3 590.00] 2810.98] 0.000000] 0.028277| -0.028277
h+4 570.00] 2823.25| -0.033898] 0.004366| -0.038265
h+5 570.00 2750.23] 0.000000[ -0.025863| 0.025863
| 33|PNSE | PT, Pudjiadi and Sons Thk | 05/08/10|h-7 750.00] 3057.48
h-6 750.00] 3057.48| 0.315789| 0.111715| 0.204075
h-5 750.00] 3096.82] 0.000000] 0.012867| -0.012867
h-4 750.00]  3069.28] 0.000000[ -0.008892| 0.008892
h-3 750.00] 3058.98] 0.000000| -0.003356] 0.003356
h-2 750.00] 2973.66] 0.000000[ -0.027893| 0.027893
h-1 750.00]  2983.25] 0.000000] 0.003225| -0.003225
h-0 750.00] 3044.94] 0.000000] 0.020680| -0.020680
h+1 750.00] 3060.59] 0.000000] 0.005140| -0.005140
h+2 750.00] 3082.60] 0.000000] 0.007190] -0.007190
h+3 750.00] 3057.16] 0.000000[ -0.008252| 0.008252
h+4 750.00] 3035.32] 0.000000[ -0.007145] 0.007145
h+5 750.00] 3025.64] 0.000000] -0.003187] 0.003187
| 34|PTBA |PT, Tambang Batubara Bukit Asam Tbk | 26/05/10|h-7 | 17050.00] 2834.19
h-6 | 17050.00] 2834.19] 0.000000] -0.063278| 0.063278
h-5 | 16550.00] 2729.48] -0.029326] -0.036943] 0.007617
h-4 | 16250.00] 2694.25] -0.018127]-0.012909] -0.005218




h-3 | 16150.00] 2623.22] -0.006154] -0.026363| 0.020209
h-2 | 15700.00] 2609.61| -0.027864] -0.005189] -0.022675
h-1 | 16900.00] 2514.12| 0.076433[-0.036592| 0.113025
h-0 | 16950.00] 2696.78] 0.002959] 0.072654| -0.069695
h+1 | 16950.00] 2713.92| 0.000000| 0.006357| -0.006357
h+2 | 17450.00] 2796.96] 0.029499] 0.030596] -0.001097
h+3 | 16850.00] 2724.62| -0.034384] -0.025865| -0.008519
h+4 | 17050.00] 2733.68] 0.011869] 0.003326] 0.008543
h+s5 | 17300.00] 2810.98] 0.014663| 0.028277| -0.013614
| 35|sCMA | PT, Surya CitraMedia Thk | 16/06/10|h-7 278.00] 2779.98
h-6 278.00]  2779.98| -0.983931] -0.011026] -0.972905
h-5 276.00]  2785.79] -0.007194] 0.002090] -0.009284
h-4 278.00] 2770.79] 0.007246]-0.005387| 0.012633
h-3 278.00] 2801.90] 0.000000] 0.011229] -0.011229
h-2 276.00]  2826.84] -0.007194] 0.008900] -0.016095
h-1 276.00 2830.17] 0.000000] 0.001180] -0.001180
h-0 238.00] 2858.66| -0.137681| 0.010065| -0.147746
h+1 236.00 2891.10| -0.008403| 0.011348] -0.019751
h+2 232.00] 2929.59] -0.016949] 0.013314] -0.030263
h+3 230.00] 2941.90[ -0.008621] 0.004203] -0.012824
h+4 228.00]  2934.59] -0.008696] -0.002486| -0.006210
h+5 228.00] 2924.79] 0.000000] -0.003339| 0.003339
| 36 |SMGR |PT, Semen Gresik (Persero) Thk | 27/12/10|h-7 | 9300.00] 3571.74
h-6 | 9300.00] 3571.74| 0.000000| 0.221195| -0.221195
h-5 | 9300.00] 3581.57] 0.000000 0.002751| -0.002751
h-4 | 9400.00] 356881 0.010753[-0.003561] 0.014314
h-3 | 9200.00] 3637.45] -0.021277] 0.019232] -0.040509
h-2 | 9250.00] 3620.68] 0.005435]-0.004608| 0.010043
h-1 | 9300.00] 3611.53] 0.005405]-0.002528 0.007933
h-0 | 9400.00] 3625.27] 0.010753] 0.003803| 0.006950
h+1 | 9550.00] 3659.99| 0.015957| 0.009579| 0.006378




h+2 | 9450.00] 3699.22] -0.010471| 0.010717| -0.021188
h+3 | 9850.00] 3703.51] 0.042328] 0.001161] 0.041167
h+4 | 9900.00] 3727.52] 0.005076| 0.006482| -0.001406
h+5 | 10000.00] 3760.06] 0.010101| 0.008731] 0.001370
| 37|SMRA |PT, Summarecon Agung Tbk | 27/05/10|h-7 350.00| 2729.48
h-6 350.00| 2729.48| -0.965000] -0.274085| -0.690915
h-5 360.00] 2694.25] 0.028571]-0.012909] 0.041480
h-4 34500 2623.22] -0.041667] -0.026363] -0.015304
h-3 370.00] 2609.61] 0.072464[-0.005189] 0.077652
h-2 37500 2514.12] 0.013514]-0.036592] 0.050106
h-1 375.00] 2696.78] 0.000000] 0.072654] -0.072654
h-0 385.00] 2713.92] 0.026667] 0.006357] 0.020310
h+1 380.00] 2796.96] -0.012987| 0.030596| -0.043583
h+2 375.00] 2724.62] -0.013158] -0.025865] 0.012707
h+3 38500 2733.68] 0.026667| 0.003326] 0.023340
h+4 390.00] 2810.98] 0.012987| 0.028277] -0.015290
h+5 375.00] 2823.25] -0.038462| 0.004366] -0.042828
| 38|s0BI  |PT, Sorini Agro Asia Corporindo Thk | 25/05/10|h-7 1550.00| 3587.65
h-6 1550.00] 3587.65| 0.000000| 0.270751| -0.270751
h-5 1530.00] 2834.19] -0.012903] -0.210016] 0.197112
h-4 1530.00] 2729.48] 0.000000] -0.036943| 0.036943
h-3 1500.00]  2694.25] -0.019608] -0.012909] -0.006699
h-2 1530.00] 2623.22] 0.020000] -0.026363| 0.046363
h-1 1500.00]  2609.61] -0.019608| -0.005189] -0.014419
h-0 1560.00] 2514.12] 0.040000] -0.036592| 0.076592
h+1 | 1590.00] 2696.78] 0.019231| 0.072654| -0.053423
h+2 | 1650.00] 2713.92] 0.037736 0.006357] 0.031379
h+3 | 1660.00] 2796.96] 0.006061] 0.030596] -0.024535
h+4 | 1640.00] 2724.62] -0.012048] -0.025865] 0.013816
h+s | 1680.00] 2733.68] 0.024390| 0.003326] 0.021064
| 39[SOBB |Bristol-Myers Squibb Indonesia (common stock) [ 18/06/10[h-7 | 10500.00] 2770.79




h-6 | 10500.00[ 2770.79] 0.000000| 0.013575| -0.013575
h-5 | 10500.00] 2801.90[ 0.000000| 0.011229] -0.011229
h-4 | 10500.00] 2826.84] 0.000000| 0.008900| -0.008900
h-3 [ 10500.00{ 2830.17| 0.000000| 0.001180| -0.001180
h-2 | 10500.00] 2858.66[ 0.000000| 0.010065| -0.010065
h-1 | 10500.00] 2891.10[ 0.000000] 0.011348] -0.011348
h-0 | 10500.00[ 2929.59| 0.000000| 0.013314] -0.013314
h+1 | 10500.00[ 2941.90] 0.000000| 0.004203| -0.004203
h+2 | 10500.00] 2934.59 0.000000] -0.002486| 0.002486
h+3 | 10500.00] 2924.79[ 0.000000] -0.003339 0.003339
h+4 | 10500.00] 2914.10[ 0.000000]-0.003657| 0.003657
h+5 | 10500.00[ 2947.02| 0.000000| 0.011300| -0.011300
| 40|TCID |PT, Mandom Indonesia Thk | 12/05/10[h-7 7800.00|  2959.02
h-6 | 7800.00[ 2959.02| -0.257143| 0.004069| -0.261212
h-5 7800.00]  2846.24] 0.000000| -0.038113| 0.038113
h-4 | 7800.00[ 2810.62| 0.000000(-0.012516] 0.012516
h-3 | 8150.00] 2739.33[ 0.044872[-0.025362| 0.070234
h-2 | 8150.00] 2850.43[ 0.000000| 0.040555| -0.040555
h-1 | 8150.00] 2812.89] 0.000000]-0.013169| 0.013169
h-0 | 8150.00[ 2847.62| 0.000000| 0.012347| -0.012347
h+1 | 7800.00] 2858.39( -0.042945| 0.003780| -0.046724
h+2 | 7800.00] 2819.47[ 0.000000[-0.013614| 0.013614
h+3 | 7800.00] 2834.19] 0.000000| 0.005219] -0.005219
h+4 | 7800.00[ 2729.48] 0.000000] -0.036943| 0.036943
h+s | 7350.00] 2694.25[ -0.057692| -0.012909] -0.044783
| 41|TOTL | PT, Total Bangun Persada Tbk | 09/06/10|h-7 215.00| 2724.62
h-6 215.00] 2724.62| -0.970748| 0.011271| -0.982019
h-5 235.00] 2733.68| 0.093023| 0.003326| 0.089697
h-4 230.00[  2810.98| -0.021277| 0.028277| -0.049553
h-3 220.00[ 2823.25| -0.043478| 0.004366| -0.047845
h-2 235.00] 2750.23| 0.068182| -0.025863| 0.094045




h-1 250.00] 2779.98| 0.063830| 0.010817| 0.053013
h-0 210.00] 2785.79] -0.160000{ 0.002090| -0.162090
h+1 200.00] 2770.79] -0.047619] -0.005387| -0.042232
h+2 205.00] 2801.90| 0.025000] 0.011229] 0.013771
h+3 200.00] 2826.84| -0.024390| 0.008900]| -0.033291
h+4 210.00] 2830.17| 0.050000| 0.001180| 0.048820
h+5 205.00] 2858.66] -0.023810] 0.010065| -0.033875
| 42|TOTO |SuryaToto Indonesia Thk [ 25/06/10(h-7 | 8500.00] 2891.10
h-6 | 8500.00( 2891.10] 0.000000| 0.011348| -0.011348
h-5 | 8500.00] 2929.59] 0.000000| 0.013314] -0.013314
h-4 | 8500.00] 2941.90] 0.000000] 0.004203| -0.004203
h-3 | 8500.00[ 2934.59| 0.000000(-0.002486| 0.002486
h-2 | 8500.00[ 2924.79] 0.000000]-0.003339| 0.003339
h-1 | 8500.00[ 2914.10] 0.000000]-0.003657| 0.003657
h-0 | 10200.00] 2947.02| 0.200000| 0.011300] 0.188700
h+1 | 10200.00[ 2955.73] 0.000000| 0.002955| -0.002955
h+2 [ 10200.00[ 2893.37| 0.000000(-0.021098| 0.021098
h+3 | 10200.00[ 2913.68] 0.000000| 0.007021| -0.007021
h+4 | 10200.00] 2874.25] 0.000000] -0.013535] 0.013535
h+5 | 10200.00[ 2871.55] 0.000000( -0.000937| 0.000937
| 43|TSPC | PT, Tempo Scan Pacific Thk | 02/09/10|h-7 1330.00| 3138.91
h-6 1330.00] 3138.91| -0.869608| 0.093105| -0.962713
h-5 1320.00] 3145.14] -0.007519] 0.001983| -0.009502
h-4 1330.00] 3104.73| 0.007576]-0.012846| 0.020422
h-3 1320.00] 3099.57| -0.007519| -0.001665] -0.005854
h-2 1470.00] 3081.88| 0.113636| -0.005704| 0.119341
h-1 1460.00] 3135.32] -0.006803| 0.017337] -0.024140
h-0 1550.00] 3122.15| 0.061644| -0.004200| 0.065843
h+1 | 1600.00[ 3164.28] 0.032258| 0.013493| 0.018765
h+2 | 1610.00[ 3217.15] 0.006250| 0.016709] -0.010459
h+3 | 1620.00] 3230.89] 0.006211] 0.004271] 0.001940




h+4 | 1730.00] 3357.03| 0.067901| 0.039043| 0.028858
h+5 | 1710.00] 3341.63| -0.011561[ -0.004587| -0.006973
| 44|UNIC |PT, Unggul Indah Cahaya Tbk | 25/06/10[h-7 2325.00| 2891.10
h-6 | 2325.00{ 2891.10| 0.359649|-0.134825| 0.494474
h-5 | 2325.00] 2929.59| 0.000000| 0.013314| -0.013314
h-4 | 2325.00] 2941.90] 0.000000| 0.004203| -0.004203
h-3 | 2325.00[ 2934.59| 0.000000(-0.002486| 0.002486
h-2 | 2325.00] 2924.79] 0.000000[-0.003339| 0.003339
h-1 | 2325.00] 2914.10[ 0.000000[-0.003657| 0.003657
h-0 | 2325.00] 2947.02| 0.000000| 0.011300| -0.011300
h+1 | 2325.00] 2955.73| 0.000000| 0.002955| -0.002955
h+2 | 2325.00] 2893.37| 0.000000[-0.021098| 0.021098
h+3 | 2325.00] 2913.68] 0.000000| 0.007021| -0.007021
h+4 | 2325.00] 2874.25| 0.000000(-0.013535] 0.013535
h+5 | 2325.00] 2871.55] 0.000000|-0.000937| 0.000937
| 45|UNTR | PT, United Tractors Tbk | 14/06/10[h-7 | 17900.00] 2823.25
h-6 | 17900.00] 2823.25| 6.698925|-0.016821| 6.715746
h-5 | 17900.00] 2750.23] 0.000000( -0.025863| 0.025863
h-4 | 18000.00[ 2779.98] 0.005587| 0.010817| -0.005231
h-3 | 17700.00] 2785.79] -0.016667| 0.002090] -0.018757
h-2 | 18350.00] 2770.79| 0.036723|-0.005387| 0.042110
h-1 | 18800.00] 2801.90] 0.024523| 0.011229] 0.013295
h-0 | 18600.00] 2826.84] -0.010638| 0.008900| -0.019539
h+1 | 18600.00] 2830.17| 0.000000| 0.001180| -0.001180
h+2 | 18600.00] 2858.66] 0.000000| 0.010065| -0.010065
h+3 | 18800.00] 2891.10] 0.010753| 0.011348| -0.000595
h+4 | 19300.00] 2929.59| 0.026596| 0.013314| 0.013282
h+5 | 19250.00] 2941.90| -0.002591| 0.004203| -0.006794
| 46|UNVR [PT, Unilever Indonesia Tbk | 28/06/10|h-7 | 16950.00] 2929.59
h-6 | 16950.00] 2929.59| -0.119481| -0.004186| -0.115295
h-5 | 17400.00[ 2941.90] 0.026549| 0.004203| 0.022345




h-4 | 17800.00] 2934.59| 0.022989|-0.002486| 0.025475
h-3 | 17800.00] 2924.79] 0.000000| -0.003339| 0.003339
h-2 | 18450.00] 2914.10| 0.036517|-0.003657| 0.040174
h-1 | 18050.00] 2947.02| -0.021680| 0.011300| -0.032980
h-0 | 17500.00[ 2955.73| -0.030471| 0.002955| -0.033426
h+1 | 17000.00] 2893.37| -0.028571| -0.021098| -0.007473
h+2 | 17000.00] 2913.68| 0.000000| 0.007021| -0.007021
h+3 | 17000.00] 2874.25 0.000000-0.013535| 0.013535
h+4 | 17000.00] 2871.55| 0.000000|-0.000937| 0.000937
h+5 | 17050.00] 2877.30| 0.002941| 0.002002| 0.000939

| 47 |WIKA |PT, WijayaKarya (Persero) Thk | 27/05/10|h-7 360.00| 2729.48
h-6 360.00| 2729.48| -0.978886| -0.051374 -0.927511
h-5 345.00] 2694.25| -0.041667| -0.012909| -0.028758
h-4 350.00] 2623.22| 0.014493|-0.026363| 0.040856
h-3 315.00] 2609.61| -0.100000| -0.005189| -0.094811
h-2 340.00| 2514.12| 0.079365|-0.036592| 0.115957
h-1 345.00] 2696.78| 0.014706| 0.072654| -0.057948
h-0 355.00] 2713.92| 0.028986| 0.006357| 0.022629
h+1 340.00] 2796.96| -0.042254| 0.030596| -0.072849
h+2 335.00| 2724.62| -0.014706| -0.025865| 0.011159
h+3 350.00] 2733.68| 0.044776| 0.003326( 0.041450
h+4 345.00] 2810.98| -0.014286| 0.028277| -0.042562
h+5 330.00] 2823.25| -0.043478| 0.004366| -0.047845




2010

1 |ADMF |PT. Adira Dinamika Multi Finance Tbk  |27/05/10 |h-7 9100.00f 2729.48
h-6 | 9100.00] 2729.48| 0.000000] 0.000000] 0.000000
h-5 9200.00] 2694.25] 0.010989] -0.012909] 0.023898
h-4 | 8900.00] 2623.22] -0.032609] -0.026363| -0.006246
h-3 9150.00] 2609.61] 0.028090] -0.005189] 0.033279
h-2 9250.00] 2514.12] 0.010929] -0.036592| 0.047521
h-1 9250.00] 2696.78] 0.000000] 0.072654| -0.072654
h-0 | 9200.00] 2713.92] -0.005405] 0.006357] -0.011762
h+1 | 9200.00] 2796.96] 0.000000] 0.030596] -0.030596
h+2 | 9200.00] 2724.62] 0.000000] -0.025865| 0.025865
h+3 | 9200.00] 2733.68] 0.000000] 0.003326] -0.003326
h+4 | 9200.00] 2810.98] 0.000000] 0.028277] -0.028277
h+5 | 9200.00] 2823.25] 0.000000] 0.004366] -0.004366
| 2 |[BRAM | PT. Indo Kordsa Thk |11/10/20 [h-7 | 2600.00] 3547.12
h-6 2325.00| 3569.50| -0.747283| 0.264322| -1.011604
h-5 2325.00] 3569.50] -0.105769] 0.006310] -0.112079
h-4 2125.00] 3591.70] -0.086022] 0.006219] -0.092240
h-3 2500.00 3603.40] 0.176471] 0.003260] 0.173211
h-2 2500.00] 3586.19] 0.000000] -0.004778] 0.004778
h-1 2500.00 3546.95] 0.000000] -0.010940 0.010940
h-0 2500.00] 3548.75] 0.000000] 0.000505] -0.000505
h+1 | 2300.00] 3547.25| -0.080000| -0.000422| -0.079578
h+2 | 2300.00] 3611.98] 0.000000] 0.018248| -0.018248
h+3 | 2700.00] 3618.48] 0.173913| 0.001799 0.172114
h+4 | 2700.00] 3597.03] 0.000000] -0.005927| 0.005927
h+5 | 2600.00] 3566.92| -0.037037| -0.008372| -0.028665
| 3 [INDY [PT.IndikaEnergy Thk los/06/10 [h-7 | 2700.00] 2796.96
h-6 2700.00] 2796.96] 0.038462| -0.215862| 0.254323
h-5 2700.00] 2724.62] 0.000000] -0.025865] 0.025865




h-4 | 2850.00] 2733.68] 0.055556] 0.003326] 0.052229
h-3 | 2825.00] 2810.98] -0.008772] 0.028277] -0.037048
h-2 | 2750.00] 2823.25] -0.026549] 0.004366] -0.030915
h-1 | 2900.00] 2750.23] 0.054545] -0.025863] 0.080409
h-0 | 292500 2779.98] 0.008621] 0.010817] -0.002197
h+1 | 2850.00] 2785.79] -0.025641] 0.002090] -0.027731
h+2 | 2900.00] 2770.79] 0.017544] -0.005387] 0.022930
h+3 | 2900.00] 2801.90] 0.000000[ 0.011229] -0.011229
h+4 | 2875.00] 2826.84] -0.008621] 0.008900] -0.017521
h+s | 2975.00] 2830.17] 0.034783[ 0.001180] 0.033602

| 4 |[KKGI | PT. Resource Alam Indonesia Tbk |02/08/10 |h-7 800.00( 3042.02
h-6 800.00] 3042.02] -0.731092| 0.074853] -0.805945
h-5 800.00] 3023.70] 0.000000] -0.006023] 0.006023
h-4 800.00] 3041.68] 0.000000] 0.005946] -0.005946
h-3 800.00] 3057.48] 0.000000] 0.005194] -0.005194
h-2 800.00] 3096.82] 0.000000] 0.012867] -0.012867
h-1 800.00] 3069.28] 0.000000] -0.008892] 0.008892
h-0 800.00] 3058.98] 0.000000] -0.003356] 0.003356
h+1 800.00] 2973.66] 0.000000] -0.027893] 0.027893
h+2 800.00] 2983.25] 0.000000] 0.003225] -0.003225
h+3 800.00] 3044.94( 0.000000{ 0.020680| -0.020680
h+4 800.00f 3060.59 0.000000{ 0.005140( -0.005140
h+5 800.00] 3082.60( 0.000000{ 0.007190| -0.007190

| 5 |LION [PT.Lion Metal Works Thk |16/06/10 |h-7 2500.00] 2779.98
h-6 | 2500.00 2779.98] 0.000000] -0.098169| 0.098169
h-5 | 2500.00] 2785.79] 0.000000] 0.002090] -0.002090
h-4 | 250000 2770.79] 0.000000] -0.005387] 0.005387
h-3 | 2500.00] 2801.90] 0.000000] 0.011229] -0.011229
h-2 | 2500.00] 2826.84] 0.000000] 0.008900] -0.008900
h-1 | 2500.00] 2830.17] 0.000000] 0.001180] -0.001180




h-0 | 2500.00] 2858.66] 0.000000] 0.010065 -0.010065
h+1 | 2500.00] 2891.10] 0.000000] 0.011348] -0.011348
h+2 | 2500.00] 2929.59] 0.000000] 0.013314] -0.013314
h+3 | 2500.00] 2941.90] 0.000000] 0.004203] -0.004203
h+4 | 2500.00] 2934.59] 0.000000] -0.002486] 0.002486
h+5 | 2500.00] 2924.79] 0.000000] -0.003339] 0.003339
| 6 [LMSH [PT. Lionmesh Prima Tbk |16/06/10 [h-7 | 2050.00] 2779.98
h-6 | 2050.00[ 2779.98] -0.180000] -0.049510] -0.130490
h-5 | 2050.00] 2785.79] 0.000000] 0.002090] -0.002090
h-4 [ 2050.00 2770.79] 0.000000] -0.005387] 0.005387
h-3 | 2050.00] 2801.90] 0.000000] 0.011229] -0.011229
h-2 [ 2050.00] 2826.84] 0.000000] 0.008900] -0.008900
h-1 [ 2050.00] 2830.17] 0.000000] 0.001180] -0.001180
h-o | 2050.00] 2858.66] 0.000000] 0.010065] -0.010065
h+1 [ 2050.00] 2891.10] 0.000000] 0.011348] -0.011348
h+2 [ 2050.00] 2929.59] 0.000000] 0.013314] -0.013314
h+3 [ 2050.00] 2941.90] 0.000000] 0.004203] -0.004203
h+4 [ 2050.00] 2934.59] 0.000000] -0.002486] 0.002486
h+5 [ 2050.00] 2924.79] 0.000000] -0.003339] 0.003339
| 7 [MERK |PT. MERCK Tbk |27/04/10 [h-7 | 74500.00] 2840.43
h-6 | 74500.00] 2840.43] 0.000000| -0.028845| 0.028845
h-5 | 74500.00] 2891.27] 0.000000] 0.017900] -0.017900
h-4 [ 75000.00] 2912.83] 0.006711] 0.007456] -0.000744
h-3 [ 74500.00] 2926.53] -0.006667] 0.004705] -0.011372
h-2 | 74500.00] 2924.73] 0.000000] -0.000615] 0.000615
h-1 [ 74500.00] 2944.71] 0.000000] 0.006831] -0.006831
h-0 [ 74500.00] 2939.30] 0.000000] -0.001837] 0.001837
h+1 [ 77000.00] 2903.32] 0.033557] -0.012241] 0.045798
h+2 [ 77000.00] 2926.86] 0.000000] 0.008108] -0.008108
h+3 [ 77000.00] 2971.25] 0.000000] 0.015167] -0.015167




h+4 | 74500.00] 2960.90] -0.032468| -0.003486| -0.028982
h+5 | 75000.00] 2959.02] 0.006711{ -0.000635] 0.007346
| 8 [MRAT [PT. Mustika Ratu Tbk |01/07/10 |h-7 420.00] 2924.79
h-6 420.00] 2924.79] -0.994400| -0.011566| -0.982834
h-5 420.00] 2914.10]  0.000000] -0.003657] 0.003657
h-4 420.00] 2947.02] 0.000000] 0.011300] -0.011300
h-3 420.00] 2955.73] 0.000000] 0.002955] -0.002955
h-2 420.00] 2893.37] 0.000000] -0.021098] 0.021098
h-1 43500 2913.68] 0.035714] 0.007021] 0.028694
h-0 420.00] 2874.25] -0.034483] -0.013535] -0.020948
h+1 420.00] 2871.55] 0.000000{ -0.000937| 0.000937
h+2 415.00] 2877.30] -0.011905] 0.002002] -0.013907
h+3 420.00] 2910.65] 0.012048] 0.011589] 0.000460
h+4 415.00] 2902.04] -0.011905] -0.002956] -0.008949
h+5 420.00] 2915.91] 0.012048] 0.004777] 0.007271
| 9 [OKAS |Ancoralndonesia Resources Thk |18/06/10 |h-7 305.00] 2770.79
h-6 305.00] 2770.79] -0.273810| -0.049769| -0.224041
h-5 305.00 2801.90] 0.000000] 0.011229] -0.011229
h-4 300.00] 2826.84] -0.016393] 0.008900] -0.025294
h-3 305.00] 2830.17] 0.016667] 0.001180] 0.015487
h-2 315.00] 2858.66] 0.032787] 0.010065] 0.022722
h-1 295.00] 2891.10] -0.063492] 0.011348] -0.074840
h-0 300.00] 2929.59] 0.016949] 0.013314] 0.003636
h+1 295.00] 2941.90] -0.016667| 0.004203| -0.020870
h+2 330.00] 2934.59] 0.118644] -0.002486] 0.121130
h+3 320.00] 2924.79] -0.030303] -0.003339] -0.026964
h+4 315.00] 2914.10] -0.015625| -0.003657| -0.011968
h+5 315.00] 2947.02] 0.000000] 0.011300] -0.011300
| 10|RALS [ PT. Ramayana L estari Sentosa Thk |18/06/10 |h-7 850.00( 2770.79
h-6 850.00] 2770.79] 0.000000| -0.059801| 0.059801




h-5 850.00| 2801.90] 0.000000] 0.011229] -0.011229
h-4 860.00] 2826.84] 0.011765] 0.008900] 0.002864
h-3 900.00] 2830.17] 0.046512] 0.001180] 0.045332
h-2 930.00] 2858.66] 0.033333] 0.010065] 0.023268
h-1 920.00] 2891.10[ -0.010753] 0.011348] -0.022100
h-0 930.00] 2929.59] 0.010870] 0.013314] -0.002444
h+1 920.00] 2941.90] -0.010753] 0.004203] -0.014956
h+2 900.00] 2934.59] -0.021739] -0.002486] -0.019253
h+3 910.00] 2924.79] 0.011111] -0.003339] 0.014450
h+4 970.00] 2914.10] 0.065934] -0.003657] 0.069591
h+5 960.00] 2947.02[ -0.010309] 0.011300] -0.021609
| 11|SGRO [PT. Sampoerna Agro Tbk |29/06/10 [h-7 | 2425.00] 2941.90
h-6 | 2425.00] 2941.90] 0.000000] -0.001737] 0.001737
h-5 | 2400.00] 2934.59] -0.010309] -0.002486] -0.007823
h-4 [ 2400.00[ 2924.79] 0.000000] -0.003339] 0.003339
h-3 [ 2400.00] 2914.10] 0.000000] -0.003657] 0.003657
h-2 | 2375.00] 2947.02] -0.010417] 0.011300] -0.021716
h-1 | 2300.00] 2955.73] -0.031579] 0.002955] -0.034534
h-0 [ 2275.00] 2893.37] -0.010870] -0.021098] 0.010229
h+1 | 2175.00] 2913.68] -0.043956] 0.007021] -0.050977
h+2 | 2200.00] 2874.25] 0.011494] -0.013535] 0.025029
h+3 | 2175.00] 2871.55] -0.011364] -0.000937] -0.010426
h+4 | 2300.00] 2877.30] 0.057471] 0.002002] 0.055469
h+s | 2275.00] 2910.65] -0.010870] 0.011589] -0.022458
| 12|sMSM | PT. Selamat Sempurna Thk |15/06/10 |h-7 1040.00| 2750.23
h-6 | 1100.00[ 2779.98] -0.516484| -0.044892 -0.471591
h-5 1100.00] 2779.98] 0.057692] 0.010817] 0.046875
h-4 1260.00] 2785.79] 0.145455] 0.002090] 0.143365
h-3 1260.00] 2770.79] 0.000000] -0.005387] 0.005387
h-2 1220.00] 2801.90] -0.031746] 0.011229] -0.042975




h-1 1180.00] 2826.84| -0.032787| 0.008900| -0.041687
h-0 | 1160.00] 2830.17] -0.016949] 0.001180] -0.018129
h+1 [ 1170.00] 2858.66] 0.008621] 0.010065] -0.001444
h+2 | 1180.00] 2891.10] 0.008547] 0.011348] -0.002801
h+3 | 1180.00] 2929.59] 0.000000] 0.013314] -0.013314
h+4 | 1140.00] 2941.90] -0.033898] 0.004203] -0.038102
h+5 | 1120.00] 2934.59] -0.017544] -0.002486] -0.015058
| 13|TPIA  [PT. Tri PolytaIndonesia Thk lo9/04/10 [h-7 | 2575.00] 2777.30
h-6 | 2575.000 2777.30] 0.000000] -0.053598| 0.053598
h-5 | 2575.00 2830.00] 0.000000] 0.018973] -0.018973
h-4 | 2425.00] 2887.25] -0.058252[ 0.020230] -0.078482
h-3 [ 2425.00] 2880.97] 0.000000] -0.002174] 0.002174
h-2 | 2425.00] 2898.58] 0.000000] 0.006114] -0.006114
h-1 [ 2400.00] 2850.83] -0.010309] -0.016473] 0.006164
h-0 [ 2400.00] 2845.01] 0.000000] -0.002043] 0.002043
h+1 [ 2400.00] 2881.33] 0.000000] 0.012767] -0.012767
h+2 | 2400.00] 2884.70] 0.000000] 0.001169] -0.001169
h+3 | 2400.00] 2885.02] 0.000000] 0.000109] -0.000109
h+4 [ 2400.00] 2900.53] 0.000000] 0.005378] -0.005378
h+s [ 2350.00] 2878.67] -0.020833[ -0.007536] -0.013297
| 14|TURI | PT. Tunas Ridean Thk lo1/06/10 [h-7 | 2125.00] 2623.22
h-6 | 2125.00] 2623.22] -0.095745] -0.088739] -0.007006
h-5 | 2100.00] 2609.61] -0.011765] -0.005189] -0.006576
h-4 | 2150.00] 2514.12] 0.023810] -0.036592] 0.060402
h-3 [ 2200.00] 2696.78] 0.023256] 0.072654] -0.049398
h-2 | 2250.00] 2713.92] 0.022727] 0.006357] 0.016370
h-1 [ 2200.00] 2796.96] -0.022222[ 0.030596] -0.052818
h-0 | 2200.00] 2724.62] 0.000000] -0.025865 0.025865
h+1 | 2250.00] 2733.68] 0.022727] 0.003326] 0.019401
h+2 | 2250.00] 2810.98] 0.000000] 0.028277] -0.028277




h+3 | 2175.00] 2823.25] -0.033333] 0.004366] -0.037700
hta | 222500 2750.23] 0.022989] -0.025863] 0.048852
h+s | 2300.00 2779.98] 0.033708] 0.010817] 0.022891
| 15|UNSP [PT. Bakrie Sumatera Plantation Thk [30/07/10 |h-7 325.00( 3009.92
h-6 325.00] 3009.92] -0.858696] 0.082713] -0.941408
h-5 310.00] 3042.02] -0.046154] 0.010664] -0.056818
h-4 310.00] 3023.70] 0.000000] -0.006023] 0.006023
h-3 310.00] 3041.68] 0.000000] 0.005946] -0.005946
h-2 305.00] 3057.48] -0.016129] 0.005194] -0.021323
h-1 305.00] 3096.82] 0.000000] 0.012867] -0.012867
h-0 300.00] 3069.28] -0.016393] -0.008892] -0.007502
h+1 300.00] 3058.98] 0.000000] -0.003356] 0.003356
h+2 300.00] 2973.66] 0.000000] -0.027893] 0.027893
h+3 310.00] 2983.25] 0.033333] 0.003225] 0.030108
h+4 300.00] 3044.94] -0.032258] 0.020680] -0.052938
h+5 300.00] 3060.59] 0.000000] 0.005140] -0.005140




2011

1 |ACES |PT. Ace Hardware Indonesia Thk 03/06/11|h-7 270.00[ 3780.16
h-6 270.00f 3780.16 0.000000| 0.000000( 0.000000
h-5 270.00f 3814.82| 0.000000| 0.009167| -0.009167
h-4 270.00f 3832.38| 0.000000| 0.004604| -0.004604
h-3 270.00f 3826.14| 0.000000] -0.001628| 0.001628
h-2 260.00f 3836.97| -0.037037] 0.002831| -0.039868
h-1 260.00f 3837.76( 0.000000|] 0.000207| -0.000207
h-0 260.00| 3844.02| 0.000000{ 0.001631| -0.001631
h+1 280.00] 3834.20[ 0.076923] -0.002554| 0.079477
h+2 302.50] 3842.95| 0.080357| 0.002283| 0.078075
h+3 300.00f 3825.82[ -0.008264] -0.004458| -0.003806
h+4 300.00f 3806.19| 0.000000{ -0.005132| 0.005132
h+5 300.00f 3787.65| 0.000000( -0.004871| 0.004871

2 |ADMEF [PT. Adira Dinamika Multi Finance Tbk 09/06/11]h-7 14600.00| 3836.97
h-6 14600.00] 3836.97| 0.000000| 0.013021( -0.013021
h-5 14850.00] 3837.76] 0.017123] 0.000207| 0.016916
h-4 14900.00] 3844.02|] 0.003367| 0.001631| 0.001736
h-3 14700.00] 3834.20] -0.013423] -0.002554| -0.010868
h-2 14800.00] 3842.95| 0.006803| 0.002283| 0.004520
h-1 14700.00] 3825.82| -0.006757] -0.004458] -0.002299
h-0 13650.00] 3806.19( -0.071429] -0.005132| -0.066297
h+1 13100.00] 3787.65] -0.040293| -0.004871] -0.035422
h+2 13100.00] 3748.76] 0.000000{ -0.010268| 0.010268
h+3 13400.001 3773.27| 0.022901| 0.006539| 0.016361
h+4 12900.00] 3794.25] -0.037313| 0.005560] -0.042873
h+5 13000.00] 3740.47| 0.007752]-0.014174| 0.021926

3 [ADRO |PT. Adaro Energy Thk 27/05/11|h-7 2375.00] 3859.81




h-6 2375.00f 3859.81] -0.817308] 0.031905| -0.849212
h-5 2325.00f 3872.95| -0.021053] 0.003405| -0.024458
h-4 2325.00f 3778.45] 0.000000] -0.024400| 0.024400
h-3 2375.00f 3785.94| 0.021505| 0.001982| 0.019523
h-2 2375.00f 3780.16] 0.000000] -0.001527| 0.001527
h-1 2400.00] 3814.82| 0.010526] 0.009167| 0.001359
h-0 2375.00f 3832.38] -0.010417| 0.004604| -0.015020
h+1 2450.00f 3826.14| 0.031579] -0.001628| 0.033207
h+2 2425.00] 3836.97| -0.010204] 0.002831| -0.013035
h+3 2450.00] 3837.76| 0.010309] 0.000207| 0.010102
h+4 2475.00f 3844.02] 0.010204| 0.001631| 0.008573
h+5 2475.00f 3834.20] 0.000000] -0.002554| 0.002554
4 |AKRA |PT. AKR Corporindo Tbk 11/03/11|h-7 1580.00| 3494.54
h-6 1610.00] 3542.90| -0.349495( -0.075974( -0.273521
h-5 1610.00| 3542.90| 0.018987| 0.013840( 0.005147
h-4 1610.00| 3561.72| 0.000000{ 0.005310( -0.005310
h-3 1610.00] 3580.31| 0.000000{ 0.005221( -0.005221
h-2 1650.00] 3598.68| 0.024845| 0.005128| 0.019716
h-1 1620.00| 3587.65| -0.018182| -0.003064| -0.015118
h-0 1490.00] 3542.23| -0.080247| -0.012660| -0.067587
h+1 1450.00] 3569.84| -0.026846| 0.007795| -0.034640
h+2 1470.00] 3524.48| 0.013793|-0.012705| 0.026498
h+3 1440.00| 3531.48| -0.020408| 0.001984| -0.022393
h+4 1460.00| 3484.21| 0.013889( -0.013384| 0.027273
h+5 1490.00] 3494.07| 0.020548| 0.002830( 0.017718
5 |AMFG |PT. Asahimas Flat Glass Thk 18/07/11|h-7 8600.00( 4003.69
h-6 8600.00| 4003.69| 0.000000| 0.145853| -0.145853
h-5 8300.00f 3995.59] -0.034884| -0.002024| -0.032860
h-4 8600.00] 3938.02| 0.036145] -0.014409| 0.050553




h-3 8700.00] 3980.85| 0.011628] 0.010876( 0.000752
h-2 8650.00] 3997.64| -0.005747| 0.004218] -0.009965
h-1 8400.00] 4023.20| -0.028902| 0.006396| -0.035297
h-0 8400.00f 4032.97| 0.000000{ 0.002429( -0.002429
h+1 8700.00] 4023.42| 0.035714]-0.002370| 0.038084
h+2 9100.00] 4050.63|] 0.045977| 0.006764| 0.039213
h+3 8950.00] 4068.07| -0.016484| 0.004306] -0.020789
h+4 8850.00] 4106.82] -0.011173] 0.009525( -0.020698
h+5 8900.00] 4087.09] 0.005650] -0.004804( 0.010453
6 |CTRP [PT. Ciputra Property Thk 11/07/11|h-7 430.00] 3927.10
h-6 430.00] 3953.52| -0.951685] -0.032683( -0.919003
h-5 430.00] 3953.52|] 0.000000] 0.006727| -0.006727
h-4 425.00] 3924.13] -0.011628] -0.007434| -0.004194
h-3 440.00] 3908.96] 0.035294] -0.003866( 0.039160
h-2 435.00] 3939.47| -0.011364| 0.007807| -0.019171
h-1 435.00] 4003.69| 0.000000{ 0.016301] -0.016301
h-0 435.00] 3995.59| 0.000000{ -0.002024( 0.002024
h+1 425.00] 3938.02] -0.022989] -0.014409( -0.008580
h+2 425.00] 3980.85| 0.000000] 0.010876| -0.010876
h+3 425.00] 3997.64( 0.000000] 0.004218( -0.004218
h+4 420.00] 4023.20( -0.011765] 0.006396( -0.018160
h+5 415.00] 4032.97( -0.011905] 0.002429| -0.014334
7 |EKAD |[PT. Ekadharma Internationa Tbk 17/06/11|h-7 308.00| 3806.19
h-6 308.00] 3806.19( -0.257831| -0.056233| -0.201598
h-5 296.00] 3787.65| -0.038961| -0.004871| -0.034090
h-4 368.00f 3748.76| 0.243243| -0.010268| 0.253511
h-3 456.001 3773.27| 0.239130( 0.006539| 0.232591
h-2 456.00] 3794.25] 0.000000] 0.005560( -0.005560
h-1 384.00] 3740.47| -0.157895( -0.014174| -0.143721




h-0 440.00] 3722.30( 0.145833|-0.004857( 0.150690
h+1 425.00f 3729.12] -0.034091| 0.001832( -0.035923
h+2 420.00f 3794.94] -0.011765| 0.017649| -0.029414
h+3 520.00f 3821.83| 0.238095| 0.007087| 0.231009
h+4 650.00f 3823.65] 0.250000| 0.000476| 0.249524
h+5 630.00] 3848.56( -0.030769| 0.006514| -0.037283
8 |GDYR | PT. Goodyear Indonesia Thk 14/07/11|h-7 10500.00] 3908.96
h-6 10500.00] 3908.96( 0.000000( 0.015694| -0.015694
h-5 10500.00] 3939.47( 0.000000{ 0.007807| -0.007807
h-4 10500.00] 4003.69( 0.000000f 0.016301| -0.016301
h-3 10500.00] 3995.59( 0.000000( -0.002024| 0.002024
h-2 10500.00] 3938.02( 0.000000( -0.014409| 0.014409
h-1 11200.00] 3980.85( 0.066667| 0.010876| 0.055791
h-0 11000.00] 3997.64| -0.017857| 0.004218( -0.022075
h+1 11000.00] 4023.20( 0.000000( 0.006396| -0.006396
h+2 10200.00] 4032.97( -0.072727| 0.002429] -0.075156
h+3 10600.00] 4023.42( 0.039216( -0.002370| 0.041585
h+4 10600.00] 4050.63( 0.000000( 0.006764| -0.006764
h+5 10600.00] 4068.07( 0.000000( 0.004306| -0.004306
9 [IGAR |PT. Kageo Igar Jaya Thk 16/06/11|h-7 440.00| 3834.20
h-6 440.00] 3834.20] -0.958491| -0.057490( -0.901001
h-5 440.00f 3842.95| 0.000000| 0.002283( -0.002283
h-4 445.00f 3825.82] 0.011364|-0.004458( 0.015822
h-3 450.00f 3806.19] 0.011236(-0.005132( 0.016368
h-2 445.00| 3787.65| -0.011111| -0.004871| -0.006240
h-1 440.00f 3748.76] -0.011236] -0.010268| -0.000968
h-0 405.00f 3773.27] -0.079545| 0.006539( -0.086085
h+1 405.00] 3794.25] 0.000000{ 0.005560( -0.005560
h+2 425.00| 3740.47] 0.049383|-0.014174| 0.063557




h+3 415.00] 3722.30| -0.023529] -0.004857( -0.018672
h+4 415.00] 3729.12|] 0.000000{ 0.001832] -0.001832
h+5 415.00] 3794.94| 0.000000{ 0.017649] -0.017649
10 [INDF |PT. Indofood Sukses Makmur Tbhk 26/07/11|h-7 5900.00] 4032.97
h-6 5950.00] 4023.42] 0.000000] 0.060206( -0.060206
h-5 5950.00] 4023.42] 0.008475| -0.002370| 0.010844
h-4 5900.00f 4050.63] -0.008403]| 0.006764( -0.015168
h-3 6000.00] 4068.07] 0.016949| 0.004306| 0.012643
h-2 6050.00] 4106.82| 0.008333| 0.009525] -0.001192
h-1 6150.00] 4087.09] 0.016529] -0.004804| 0.021333
h-0 6100.00] 4132.78] -0.008130| 0.011177( -0.019307
h+1 6300.00] 4174.11] 0.032787| 0.010002| 0.022785
h+2 6350.00] 4145.83] 0.007937| -0.006776] 0.014713
h+3 6400.00] 4130.80] 0.007874| -0.003625| 0.011499
h+4 6300.00] 4193.44| -0.015625| 0.015164| -0.030789
h+5 6450.00] 4177.85| 0.023810] -0.003719| 0.027528
11 [INTA |PT. Intraco Penta Tbk 09/05/11|h-7 730.00[ 3819.62
h-6 730.00f 3819.62| -0.886822| -0.085745| -0.801077
h-5 730.00f 3849.30{ 0.000000{ 0.007771| -0.007771
h-4 730.00f 3813.87| 0.000000{ -0.009205| 0.009205
h-3 730.00] 3814.93| 0.000000| 0.000278| -0.000278
h-2 720.00f 3816.27| -0.013699| 0.000352| -0.014051
h-1 735.00f 3798.55| 0.020833] -0.004643| 0.025476
h-0 735.00] 3785.45| 0.000000( -0.003450| 0.003450
h+1 735.00] 3800.52| 0.000000{ 0.003981| -0.003981
h+2 735.00f 3838.14| 0.000000{ 0.009899| -0.009899
h+3 730.00f 3808.71| -0.006803] -0.007668| 0.000866
h+4 705.00f 3832.02[ -0.034247] 0.006120( -0.040367
h+5 710.00] 3799.23| 0.007092| -0.008558| 0.015650




12 |INTP |PT. Indocement Tunggal Prakasa Thk 17/06/11|h-7 16550.00[ 3806.19
h-6 16550.00] 3806.19( 0.000000{ 0.001832( -0.001832
h-5 16500.00] 3787.65( -0.003021( -0.004871| 0.001850
h-4 16750.00] 3748.76( 0.015152( -0.010268| 0.025419
h-3 16800.00] 3773.27( 0.002985| 0.006539| -0.003554
h-2 16750.00] 3794.25( -0.002976| 0.005560| -0.008536
h-1 16900.00] 3740.47( 0.008955(-0.014174| 0.023129
h-0 16550.00] 3722.30( -0.020710| -0.004857( -0.015853
h+1 16800.00] 3729.12( 0.015106| 0.001832| 0.013274
h+2 16850.00] 3794.94( 0.002976( 0.017649| -0.014673
h+3 16800.00] 3821.83( -0.002967| 0.007087| -0.010054
h+4 16850.00] 3823.65( 0.002976( 0.000476| 0.002501
h+5 16650.00] 3848.56( -0.011869| 0.006514| -0.018384

13 [JRPT |PT. Jaya Real Property Thk 30/06/11|h-7 1550.00] 3794.94
h-6 1550.00] 3794.94| -0.906907| -0.013932| -0.892975
h-5 1550.00| 3821.83| 0.000000{ 0.007087| -0.007087
h-4 1550.00] 3823.65| 0.000000( 0.000476| -0.000476
h-3 1450.00f 3848.56| -0.064516| 0.006514| -0.071030
h-2 1450.00f 3813.43| 0.000000( -0.009129| 0.009129
h-1 1600.00| 3830.27| 0.103448| 0.004418| 0.099030
h-0 1600.00] 3888.57| 0.000000f 0.015220( -0.015220
h+1 1600.00| 3927.10f 0.000000{ 0.009908| -0.009908
h+2 1600.00| 3953.52| 0.000000{ 0.006727| -0.006727
h+3 1600.00] 3924.13| 0.000000{ -0.007434| 0.007434
h+4 1600.00] 3908.96( 0.000000( -0.003866| 0.003866
h+5 1600.00| 3939.47| 0.000000{ 0.007807| -0.007807

14 | JSPT PT. Jakarta Setiabudi Intl. Tbk 27/05/11|h-7 590.00f 3859.81
h-6 590.00] 3872.95( -0.631250( -0.016886| -0.614364




h-5 590.00] 3872.95| 0.000000{ 0.003405| -0.003405
h-4 590.00f 3778.45| 0.000000] -0.024400( 0.024400
h-3 590.00f 3785.94| 0.000000{ 0.001982| -0.001982
h-2 590.00] 3780.16| 0.000000| -0.001527| 0.001527
h-1 590.00] 3814.82| 0.000000| 0.009167| -0.009167
h-0 590.00] 3832.38| 0.000000{ 0.004604| -0.004604
h+1 590.00f 3826.14| 0.000000] -0.001628| 0.001628
h+2 590.00] 3836.97| 0.000000{ 0.002831| -0.002831
h+3 590.00] 3837.76| 0.000000| 0.000207| -0.000207
h+4 590.00f 3844.02| 0.000000{ 0.001631| -0.001631
h+5 590.00f 3834.20( 0.000000] -0.002554( 0.002554
15 [JTPE PT. Jasuindo Tiga Perkasa Thk 07/07/11|h-7 312.00{ 3830.27
h-6 312.00] 3830.27| -0.471186| -0.001024| -0.470162
h-5 314.00f 3888.57| 0.006410| 0.015220( -0.008810
h-4 316.00] 3927.10| 0.006369| 0.009908| -0.003539
h-3 326.00f 3953.52| 0.031646] 0.006727| 0.024918
h-2 334.00f 3924.13| 0.024540] -0.007434( 0.031974
h-1 320.00f 3908.96( -0.041916] -0.003866( -0.038050
h-0 292.00] 3939.47| -0.087500| 0.007807| -0.095307
h+1 282.00 4003.69( -0.034247] 0.016301| -0.050548
h+2 270.00f 3995.59| -0.042553| -0.002024| -0.040529
h+3 284.00f 3938.02| 0.051852| -0.014409| 0.066261
h+4 292.00] 3980.85| 0.028169| 0.010876| 0.017293
h+5 310.00f 3997.64| 0.061644] 0.004218| 0.057426
16 [KKGI | PT. Resource Alam Indonesia Thk 05/07/11|h-7 4925.00( 3848.56
h-6 4900.00f 3813.43] 0.000000{ -0.046080| 0.046080
h-5 4900.00] 3813.43] -0.005076| -0.009129]| 0.004053
h-4 4875.00] 3830.27| -0.005102| 0.004418| -0.009520
h-3 5000.00] 3888.57| 0.025641| 0.015220]| 0.010421




h-2 5100.00f 3927.10] 0.020000] 0.009908( 0.010092
h-1 5200.00] 3953.52| 0.019608| 0.006727| 0.012880
h-0 5300.00] 3924.13] 0.019231| -0.007434]| 0.026665
h+1 5400.00] 3908.96| 0.018868] -0.003866( 0.022734
h+2 5350.00f 3939.47| -0.009259]| 0.007807( -0.017066
h+3 5550.00] 4003.69| 0.037383| 0.016301] 0.021082
h+4 5350.00] 3995.59] -0.036036( -0.002024] -0.034012
h+5 5500.00] 3938.02| 0.028037| -0.014409| 0.042446
17 |KLBF | PT. Kalbe Farma Tbk 27/06/11|h-7 660.00| 3722.30
h-6 660.00] 3722.30| -0.880000{ -0.054777| -0.825223
h-5 685.00f 3729.12| 0.037879] 0.001832| 0.036047
h-4 685.00f 3794.94| 0.000000{ 0.017649| -0.017649
h-3 680.00f 3821.83| -0.007299| 0.007087| -0.014386
h-2 690.00f 3823.65| 0.014706| 0.000476( 0.014230
h-1 680.00| 3848.56( -0.014493| 0.006514| -0.021007
h-0 675.00] 3813.43| -0.007353| -0.009129| 0.001776
h+1 675.00f 3830.27| 0.000000|] 0.004418| -0.004418
h+2 690.00f 3888.57| 0.022222| 0.015220| 0.007002
h+3 725.00] 3927.10| 0.050725| 0.009908| 0.040816
h+4 725.00f 3953.52| 0.000000|] 0.006727| -0.006727
h+5 725.00f 3924.13| 0.000000] -0.007434( 0.007434
18 [LMSH |PT. Lionmesh Prima Tbk 06/07/11|h-7 5800.00] 3813.43
h-6 5800.00f 3813.43] 0.000000] -0.028211( 0.028211
h-5 5800.00] 3830.27| 0.000000] 0.004418| -0.004418
h-4 5800.00f 3888.57] 0.000000] 0.015220( -0.015220
h-3 5800.00] 3927.10|] 0.000000] 0.009908| -0.009908
h-2 5250.00] 3953.52| -0.094828| 0.006727] -0.101555
h-1 5250.00] 3924.13|] 0.000000| -0.007434| 0.007434
h-0 5250.00] 3908.96|] 0.000000] -0.003866( 0.003866




h+1 5250.00] 3939.47| 0.000000] 0.007807( -0.007807
h+2 5250.00] 4003.69| 0.000000{ 0.016301] -0.016301
h+3 5250.00] 3995.59] 0.000000{ -0.002024| 0.002024
h+4 5250.00] 3938.02| 0.000000{ -0.014409| 0.014409
h+5 5250.00f 3980.85| 0.000000] 0.010876( -0.010876
19 IMAPI | PT. Mitra Adiperkasa Thk 05/07/11|h-7 3950.00| 3848.56
h-6 3950.00] 3848.56| -0.247619] -0.033231| -0.214388
h-5 4025.00] 3813.43] 0.018987| -0.009129| 0.028116
h-4 3900.00] 3830.27| -0.031056| 0.004418| -0.035474
h-3 3975.00] 3888.57| 0.019231| 0.015220] 0.004011
h-2 4025.00] 3927.10] 0.012579| 0.009908| 0.002670
h-1 4075.00] 3953.52] 0.012422| 0.006727| 0.005695
h-0 4125.00f 3924.13| 0.012270( -0.007434| 0.019704
h+1 4300.00] 3908.96| 0.042424] -0.003866| 0.046290
h+2 4250.00] 3939.47| -0.011628| 0.007807| -0.019435
h+3 4225.00] 4003.69| -0.005882| 0.016301| -0.022184
h+4 4225.00] 3995.59]| 0.000000{ -0.002024| 0.002024
h+5 4325.00] 3938.02| 0.023669| -0.014409| 0.038078
20 [MICE | PT. Multi Indocitra Tbk 12/09/11|h-7 425.00| 3841.73
h-6 425.00] 3841.73] -0.901734] -0.024450( -0.877284
h-5 440.00] 3866.17| 0.035294| 0.006362| 0.028932
h-4 495.00] 3889.97| 0.125000[ 0.006156| 0.118844
h-3 480.00] 4001.43] -0.030303| 0.028654| -0.058957
h-2 485.00] 4005.39|] 0.010417]| 0.000989| 0.009428
h-1 480.00] 3998.50| -0.010309] -0.001720| -0.008590
h-0 455.00 3896.12| -0.052083] -0.025605( -0.026478
h+1 440.001 3874.78] -0.032967| -0.005476] -0.027491
h+2 435.00] 3799.04| -0.011364| -0.019548| 0.008185
h+3 440.00] 3774.33] 0.011494| -0.006502| 0.017997




h+4 415.00] 3835.18] -0.056818] 0.016121( -0.072939
h+5 405.00] 3755.05] -0.024096( -0.020893| -0.003203
21 |IMKPI [Metropolitan Kentjana Tbk 19/05/11(h-7 2500.00] 3800.52
h-6 2500.00f 3800.52] 0.000000] 0.012108( -0.012108
h-5 2500.00] 3838.14| 0.000000[ 0.009899| -0.009899
h-4 2500.00] 3808.71] 0.000000] -0.007668| 0.007668
h-3 2500.00f 3832.02] 0.000000] 0.006120( -0.006120
h-2 2500.00] 3799.23] 0.000000{ -0.008558| 0.008558
h-1 2500.00] 3840.21] 0.000000] 0.010787| -0.010787
h-0 2500.00f 3859.81| 0.000000| 0.005104| -0.005104
h+1 2500.00] 3872.95| 0.000000] 0.003405( -0.003405
h+2 2500.00] 3778.45| 0.000000{ -0.024400| 0.024400
h+3 2900.00] 3785.94| 0.160000] 0.001982| 0.158018
h+4 2900.00f 3780.16] 0.000000] -0.001527( 0.001527
h+5 2900.00f 3814.82] 0.000000] 0.009167( -0.009167
22 IMRAT [PT. Mustika Ratu Tbhk 01/07/11|h-7 540.00] 3821.83
h-6 540.00] 3821.83| -0.813793| 0.001839| -0.815632
h-5 540.00f 3823.65| 0.000000|] 0.000476| -0.000476
h-4 530.00f 3848.56| -0.018519| 0.006514| -0.025033
h-3 540.00] 3813.43| 0.018868| -0.009129| 0.027997
h-2 540.00] 3830.27| 0.000000| 0.004418| -0.004418
h-1 540.00f 3888.57| 0.000000|] 0.015220( -0.015220
h-0 540.00] 3927.10| 0.000000f 0.009908| -0.009908
h+1 530.00] 3953.52| -0.018519| 0.006727| -0.025246
h+2 520.00] 3924.13| -0.018868| -0.007434| -0.011434
h+3 540.00] 3908.96| 0.038462] -0.003866( 0.042328
h+4 540.00f 3939.47| 0.000000|] 0.007807| -0.007807
h+5 550.00] 4003.69| 0.018519| 0.016301| 0.002217
23 |MTDL | PT. Metrodata Electronics Thk 11/07/11|h-7 119.00| 3927.10




h-6 120.00f 3953.52| -0.781818] -0.012532| -0.769286
h-5 120.00] 3953.52|] 0.008403| 0.006727| 0.001676
h-4 120.00f 3924.13] 0.000000] -0.007434( 0.007434
h-3 122.00f 3908.96| 0.016667|-0.003866( 0.020533
h-2 122.00] 3939.47| 0.000000f 0.007807| -0.007807
h-1 121.00] 4003.69| -0.008197| 0.016301( -0.024498
h-0 120.00] 3995.59] -0.008264| -0.002024| -0.006240
h+1 122.00f 3938.02| 0.016667]-0.014409| 0.031076
h+2 122.00] 3980.85| 0.000000f 0.010876| -0.010876
h+3 124.00] 3997.64| 0.016393| 0.004218( 0.012176
h+4 123.00{ 4023.20] -0.008065| 0.006396| -0.014460
h+5 122.00{ 4032.97| -0.008130| 0.002429( -0.010559
24 IMYOR [PT. Mayoralndah Thk 13/07/11|h-7 11785.70| 3924.13
h-6 11785.70] 3924.13( 0.000000( -0.026989| 0.026989
h-5 11957.10] 3908.96| 0.014543] -0.003866( 0.018409
h-4 12000.00] 3939.47| 0.003588| 0.007807( -0.004219
h-3 12000.00] 4003.69( 0.000000{ 0.016301| -0.016301
h-2 11785.70] 3995.59( -0.017858| -0.002024| -0.015834
h-1 12042.90] 3938.02| 0.021823]-0.014409( 0.036232
h-0 12428.60] 3980.85( 0.032027| 0.010876| 0.021151
h+1 12514.30] 3997.64( 0.006895| 0.004218| 0.002678
h+2 12771.40] 4023.20( 0.020544| 0.006396| 0.014149
h+3 12642.90] 4032.97( -0.010062| 0.002429] -0.012490
h+4 12642.90] 4023.42( 0.000000{ -0.002370]| 0.002370
h+5 12685.70] 4050.63( 0.003385( 0.006764| -0.003379
25 |PJAA | PT. Pembangunan Jaya Ancol Thk 30/06/11|h-7 840.00] 3794.94
h-6 840.00( 3794.94| -0.933784] -0.063124| -0.870659
h-5 830.00] 3821.83| -0.011905| 0.007087| -0.018991
h-4 850.00] 3823.65| 0.024096] 0.000476( 0.023621




h-3 830.00] 3848.56| -0.023529| 0.006514| -0.030044
h-2 830.00] 3813.43| 0.000000] -0.009129( 0.009129
h-1 850.00] 3830.27( 0.024096| 0.004418( 0.019678
h-0 800.00] 3888.57| -0.058824]| 0.015220( -0.074043
h+1 830.00] 3927.10| 0.037500] 0.009908( 0.027592
h+2 780.00f 3953.52[ -0.060241] 0.006727| -0.066968
h+3 770.00f 3924.13] -0.012821] -0.007434| -0.005387
h+4 780.00] 3908.96| 0.012987| -0.003866| 0.016853
h+5 780.00] 3939.47| 0.000000| 0.007807| -0.007807
26 |[RALS | PT. Ramayana Lestari Sentosa Thk 17/06/11|h-7 800.00[ 3806.19
h-6 800.00] 3806.19| 0.025641]-0.033833| 0.059474
h-5 780.00f 3787.65| -0.025000( -0.004871| -0.020129
h-4 780.00f 3748.76| 0.000000] -0.010268| 0.010268
h-3 770.00 3773.27] -0.012821] 0.006539| -0.019360
h-2 770.00] 3794.25| 0.000000| 0.005560] -0.005560
h-1 790.00f 3740.47] 0.025974]-0.014174| 0.040148
h-0 760.00] 3722.30| -0.037975| -0.004857| -0.033118
h+1 790.00] 3729.12| 0.039474| 0.001832| 0.037642
h+2 800.00] 3794.94| 0.012658] 0.017649( -0.004991
h+3 790.00f 3821.83| -0.012500] 0.007087| -0.019587
h+4 800.00] 3823.65| 0.012658]| 0.000476( 0.012183
h+5 770.00] 3848.56| -0.037500| 0.006514| -0.044014
27 |SCMA | PT. Surya CitraMedia Tbk 27/06/11]|h-7 995.00] 3722.30
h-6 995.00] 3722.30( 0.292208] -0.032806| 0.325014
h-5 1040.00{ 3729.12| 0.045226( 0.001832]| 0.043394
h-4 1080.00f 3794.94| 0.038462| 0.017649| 0.020812
h-3 1100.00f 3821.83| 0.018519| 0.007087| 0.011432
h-2 1110.00f 3823.65| 0.009091| 0.000476| 0.008615
h-1 1060.00f 3848.56| -0.045045( 0.006514| -0.051559




h-0 1050.00] 3813.43| -0.009434| -0.009129( -0.000305
h+1 1140.00| 3830.27| 0.085714| 0.004418| 0.081296
h+2 1140.00| 3888.57| 0.000000{ 0.015220( -0.015220
h+3 1200.00] 3927.10| 0.052632| 0.009908( 0.042723
h+4 1220.00] 3953.52| 0.016667| 0.006727( 0.009939
h+5 1280.00] 3924.13| 0.049180( -0.007434| 0.056614
28 |SGRO [PT. Sampoerna Agro Thk 30/06/11|h-7 3400.00[ 3794.94
h-6 3400.00f 3794.94| 0.000000] -0.032921| 0.032921
h-5 3400.00f 3821.83| 0.000000] 0.007087| -0.007087
h-4 3425.00f 3823.65| 0.007353] 0.000476| 0.006877
h-3 3400.00f 3848.56| -0.007299] 0.006514| -0.013813
h-2 3375.00] 3813.43| -0.007353] -0.009129| 0.001776
h-1 3450.00f 3830.27| 0.022222| 0.004418| 0.017804
h-0 3350.00f 3888.57| -0.028986| 0.015220| -0.044205
h+1 3350.00f 3927.10] 0.000000] 0.009908| -0.009908
h+2 3350.00f 3953.52| 0.000000] 0.006727| -0.006727
h+3 3400.00] 3924.13| 0.014925]-0.007434| 0.022359
h+4 3525.00f 3908.96] 0.036765] -0.003866| 0.040631
h+5 3600.00f 3939.47| 0.021277| 0.007807| 0.013470
29 |SMRA [PT. Summarecon Agung Thk 28/06/11|h-7 590.00| 3729.12
h-6 590.00f 3729.12| -0.836111| -0.053396]| -0.782715
h-5 600.00] 3794.94( 0.016949( 0.017649| -0.000700
h-4 580.00] 3821.83( -0.033333| 0.007087| -0.040420
h-3 590.00f 3823.65| 0.017241| 0.000476| 0.016766
h-2 575.00f 3848.56| -0.025424| 0.006514| -0.031938
h-1 580.00] 3813.43| 0.008696( -0.009129| 0.017825
h-0 570.00] 3830.27( -0.017241| 0.004418] -0.021659
h+1 575.00f 3888.57| 0.008772| 0.015220| -0.006448
h+2 575.00f 3927.10f 0.000000| 0.009908| -0.009908




h+3 570.00] 3953.52| -0.008696| 0.006727| -0.015423
h+4 565.00f 3924.13| -0.008772] -0.007434| -0.001338
h+5 570.00f 3908.96 0.008850] -0.003866( 0.012716
30 [SMSM | PT. Selamat Sempurna Thk 20/07/11|h-7 1230.00| 3938.02
h-6 1230.00f 3938.02| 0.000000| 0.007434| -0.007434
h-5 1230.00f 3980.85| 0.000000| 0.010876| -0.010876
h-4 1230.00f 3997.64| 0.000000| 0.004218] -0.004218
h-3 1240.00f 4023.20| 0.008130| 0.006396| 0.001735
h-2 1270.00f 4032.97| 0.024194| 0.002429| 0.021765
h-1 1300.00f 4023.42| 0.023622]| -0.002370| 0.025992
h-0 1260.00f 4050.63| -0.030769| 0.006764| -0.037533
h+1 1250.00f 4068.07| -0.007937| 0.004306| -0.012242
h+2 1270.00f 4106.82| 0.016000| 0.009525| 0.006475
h+3 1270.00f 4087.09| 0.000000( -0.004804| 0.004804
h+4 1390.00f 4132.78| 0.094488| 0.011177| 0.083311
h+5 1350.00f 4174.11| -0.028777| 0.010002| -0.038779
31 |TCID |PT. Mandom Indonesia Tbk 11/05/11|h-7 8100.00] 3813.87
h-6 8100.00] 3813.87] 0.000000{ -0.086304| 0.086304
h-5 8100.00] 3814.93|] 0.000000] 0.000278| -0.000278
h-4 8000.00] 3816.27| -0.012346] 0.000352| -0.012698
h-3 8050.00] 3798.55| 0.006250] -0.004643( 0.010893
h-2 8050.00] 3785.45| 0.000000{ -0.003450| 0.003450
h-1 8200.00] 3800.52| 0.018634| 0.003981| 0.014653
h-0 8200.00f 3838.14| 0.000000{ 0.009899( -0.009899
h+1 7900.00] 3808.71] -0.036585] -0.007668( -0.028917
h+2 8200.00] 3832.02] 0.037975| 0.006120| 0.031854
h+3 8500.00] 3799.23] 0.036585] -0.008558| 0.045144
h+4 8500.00] 3840.21] 0.000000/ 0.010787| -0.010787
h+5 8500.00f 3859.81] 0.000000] 0.005104( -0.005104




32 |TGKA | PT. Tigaraksa Satria Thk 24/05/11|h-7 910.00] 3832.02
h-6 910.00] 3832.02| -0.892941] -0.007200( -0.885742
h-5 910.00] 3799.23( 0.000000] -0.008558| 0.008558
h-4 910.00] 3840.21( 0.000000] 0.010787| -0.010787
h-3 920.00] 3859.81| 0.010989| 0.005104( 0.005885
h-2 890.00] 3872.95( -0.032609| 0.003405| -0.036014
h-1 900.00] 3778.45( 0.011236] -0.024400| 0.035636
h-0 880.00] 3785.94| -0.022222]| 0.001982| -0.024204
h+1 880.00] 3780.16( 0.000000] -0.001527( 0.001527
h+2 850.00] 3814.82| -0.034091| 0.009167| -0.043258
h+3 820.00] 3832.38| -0.035294| 0.004604| -0.039898
h+4 850.00] 3826.14| 0.036585]-0.001628( 0.038214
h+5 860.00] 3836.97| 0.011765]| 0.002831( 0.008934

33 |TOTL | PT. Tota Bangun Persada Thk 20/05/11|h-7 305.00| 3838.14
h-6 305.00] 3838.14| -0.645349| 0.000306| -0.645655
h-5 305.00] 3808.71| 0.000000| -0.007668| 0.007668
h-4 310.00] 3832.02| 0.016393| 0.006120| 0.010273
h-3 320.00f 3799.23| 0.032258] -0.008558| 0.040816
h-2 325.00f 3840.21| 0.015625] 0.010787| 0.004838
h-1 315.00] 3859.81| -0.030769| 0.005104| -0.035873
h-0 280.00] 3872.95| -0.111111] 0.003405| -0.114516
h+1 285.00f 3778.45| 0.017857] -0.024400( 0.042257
h+2 280.00f 3785.94| -0.017544] 0.001982| -0.019526
h+3 305.00] 3780.16| 0.089286| -0.001527| 0.090813
h+4 295.00] 3814.82| -0.032787| 0.009167| -0.041954
h+5 295.00f 3832.38| 0.000000|] 0.004604| -0.004604

34 |TSPC PT. Tempo Scan Pacific Tbk 03/08/11|h-7 2650.00] 4132.78
h-6 2700.001 4174.11] 0.000000] 0.089170( -0.089170




h-5 2700.00] 4174.11] 0.018868| 0.010002| 0.008866
h-4 2750.00] 4145.83] 0.018519( -0.006776] 0.025295
h-3 2825.00] 4130.80|] 0.027273] -0.003625| 0.030897
h-2 2750.00] 4193.44| -0.026549| 0.015164| -0.041713
h-1 2775.00] 4177.85] 0.009091] -0.003719( 0.012810
h-0 2775.00] 4136.51] 0.000000] -0.009895( 0.009895
h+1 3000.00] 4122.09] 0.081081| -0.003486| 0.084567
h+2 3000.00] 3921.64| 0.000000{ -0.048627| 0.048627
h+3 2900.00] 3850.27] -0.033333| -0.018201] -0.015133
h+4 2900.00] 3735.12|] 0.000000] -0.029906| 0.029906
h+5 2850.00] 3863.58| -0.017241| 0.034392] -0.051633
35 |UNSP |PT. Bakrie Sumatera Plantation Tbk 09/08/11|h-7 450.00] 4193.44
h-6 450.00] 4193.44| -0.842105| 0.085378| -0.927483
h-5 445.001 4177.85| -0.011111( -0.003719| -0.007392
h-4 435.00] 4136.51] -0.022472] -0.009895| -0.012577
h-3 395.00f 4122.09] -0.091954] -0.003486( -0.088468
h-2 385.00f 3921.64| -0.025316] -0.048627| 0.023310
h-1 365.00f 3850.27| -0.051948] -0.018201| -0.033747
h-0 375.00] 3735.12| 0.027397| -0.029906| 0.057304
h+1 370.00f 3863.58| -0.013333| 0.034392| -0.047725
h+2 380.00f 3869.37| 0.027027] 0.001498| 0.025529
h+3 390.00f 3890.53| 0.026316] 0.005469| 0.020847
h+4 385.00f 3960.02| -0.012821| 0.017863| -0.030683
h+5 405.00] 3953.28] 0.051948( -0.001703| 0.053651
36 |[UNVR [PT. Unilever Indonesia Tbk 06/12/11|h-7 18100.00( 3647.05
h-6 18100.00] 3647.05| 0.000000( -0.077462| 0.077462
h-5 18200.00] 3687.77| 0.005525]| 0.011165| -0.005640
h-4 18200.00f 3715.08] 0.000000] 0.007406| -0.007406
h-3 17600.00] 3781.10] -0.032967| 0.017771| -0.050738




h-2 17900.00] 3779.84( 0.017045( -0.000334| 0.017379
h-1 18000.00] 3780.79( 0.005587( 0.000253| 0.005333
h-0 17900.00] 3752.67| -0.005556( -0.007437| 0.001882
h+1 17800.00] 3793.24( -0.005587| 0.010809| -0.016395
h+2 17550.00] 3781.76( -0.014045( -0.003025| -0.011020
h+3 17600.00] 3759.61( 0.002849( -0.005858| 0.008707
h+4 17300.00] 3792.15( -0.017045( 0.008655| -0.025701
h+5 17600.00] 3763.58( 0.017341( -0.007534| 0.024875
WIKA [PT. WijayaKarya (Persero) Thk h-7 690.00| 3814.82
h-6 690.00] 3814.82| -0.960795| 0.013614| -0.974409
h-5 680.00] 3832.38( -0.014493| 0.004604| -0.019096
h-4 690.00] 3826.14| 0.014706| -0.001628| 0.016334
h-3 680.00] 3836.97| -0.014493| 0.002831| -0.017323
h-2 680.00f 3837.76] 0.000000| 0.000207| -0.000207
h-1 700.00] 3844.02 0.029412| 0.001631| 0.027781
h-0 680.00f 3834.20] -0.028571| -0.002554| -0.026017
h+1 690.00] 3842.95( 0.014706( 0.002283| 0.012423
h+2 670.00] 3825.82| -0.028986( -0.004458| -0.024527
h+3 680.00] 3806.19( 0.014925( -0.005132| 0.020057
h+4 680.00] 3787.65( 0.000000( -0.004871| 0.004871
h+5 670.00] 3748.76( -0.014706( -0.010268| -0.004438




2011

1 |AALI |PT. AstraAgro Lestari Thk 20/05/11 |h-7 | 23500.00] 3838.14
h-6 |23500.00] 3838.14] 0.000000{ 0.000000| 0.000000
h-5 [23650.00] 3808.71] 0.006383[ -0.007668] 0.014051
h-4 [23600.00] 3832.02] -0.002114] 0.006120] -0.008235
h-3 [23600.00] 3799.23] 0.000000[ -0.008558] 0.008558
h-2 [23850.00] 3840.21] 0.010593] 0.010787] -0.000194
h-1 [24000.00] 3859.81] 0.006289] 0.005104] 0.001185
h-0 [23150.00] 3872.95] -0.035417] 0.003405] -0.038822
h+1 [23350.00] 3778.45] 0.008639] -0.024400] 0.033039
h+2 [22750.00] 3785.94] -0.025696] 0.001982] -0.027678
h+3 [23050.00] 3780.16] 0.013187]-0.001527] 0.014714
h+4 [23200.00] 3814.82] 0.006508] 0.009167] -0.002660
h+5 [23100.00] 3832.38] -0.004310] 0.004604] -0.008914

| 2 |ASGR | PT. Astra Graphia Tbk |27/05/11 |h-7 | 1020.00] 3859.81
h-6 | 1010.00] 3872.95| -0.956277| 0.010587| -0.966864
h-5 | 1010.00] 3872.95[ -0.009804] 0.003405| -0.013209
h-4 | 1010.00] 3778.45] 0.000000] -0.024400] 0.024400
h-3 | 1060.00] 3785.94] 0.049505] 0.001982] 0.047523
h-2 | 1060.00] 3780.16] 0.000000] -0.001527] 0.001527
h-1 | 1030.00] 3814.82[ -0.028302] 0.009167] -0.037469
h-0 | 1000.00] 3832.38] -0.029126] 0.004604] -0.033730
h+1 | 1010.00] 3826.14] 0.010000] -0.001628] 0.011628
h+2 | 1000.00] 3836.97| -0.009901] 0.002831] -0.012732
h+3 | 1020.00] 3837.76] 0.020000] 0.000207] 0.019793
h+4 | 1020.00] 3844.02] 0.000000] 0.001631] -0.001631
h+s5 | 1060.00] 3834.20] 0.039216[ -0.002554] 0.041770

| 3 |Asll [ PT. Astrainternational Thk |27/05/11 |h-7 | 6200.00] 3859.81
h-6 | 6200.00] 3859.81] 0.000000] 0.006679] -0.006679
h-5 | 5920.00] 3872.95] -0.045161] 0.003405] -0.048566




h-4 | 5810.00] 3778.45| -0.018581| -0.024400| 0.005819
h-3 | 5810.00] 3785.94| 0.000000] 0.001982[ -0.001982
h-2 | 5930.00] 3780.16] 0.020654] -0.001527| 0.022181
h-1 | 5920.00] 3814.82] -0.001686] 0.009167| -0.010854
h-0 | 5905.00] 3832.38] -0.002534| 0.004604] -0.007137
h+1 | 5875.00] 3826.14] -0.005080] -0.001628| -0.003452
h+2 | 5910.00] 3836.97] 0.005957] 0.002831] 0.003127
h+3 | 5895.00] 3837.76] -0.002538] 0.000207] -0.002745
h+4 | 5930.00] 3844.02] 0.005937| 0.001631] 0.004306
h+5 | 5960.00] 3834.20] 0.005059] -0.002554] 0.007613
| 4 |AUTO [ PT. Astra Otoparts Thk |23/05/11 |h-7 | 16550.00] 3808.71
h-6 |16550.00] 3832.02] 0.000000| -0.000569] 0.000569
h-5 [16550.00] 3832.02] 0.000000] 0.006120] -0.006120
h-4 [16550.00] 3799.23] 0.000000[ -0.008558] 0.008558
h-3 [ 16600.00] 3840.21] 0.003021] 0.010787] -0.007766
h-2 [16850.00] 3859.81] 0.015060] 0.005104] 0.009956
h-1 [16550.00] 3872.95] -0.017804] 0.003405] -0.021209
h-0 [16100.00] 3778.45] -0.027190[ -0.024400] -0.002791
h+1 [15850.00] 3785.94] -0.015528 0.001982] -0.017510
h+2 [16000.00] 3780.16] 0.009464] -0.001527] 0.010991
h+3 [15950.00] 3814.82[ -0.003125] 0.009167] -0.012292
h+4 [15900.00] 3832.38] -0.003135] 0.004604] -0.007738
h+5 [16100.00] 3826.14] 0.012579] -0.001628] 0.014207
| 5 |BUDI [PT.Budi Acid JayaTbk |13/06/11 |h-7 240.00| 3844.02
h-6 240.00] 3844.02| -0.985093| 0.004674| -0.989767
h-5 250.00] 3834.20] 0.041667| -0.002554] 0.044221
h-4 240.00] 3842.95| -0.040000] 0.002283[ -0.042283
h-3 24500 3825.82| 0.020833[ -0.004458] 0.025291
h-2 24500 3806.19] 0.000000| -0.005132[ 0.005132
h-1 235.00] 3787.65| -0.040816] -0.004871[ -0.035946




h-0 240.00] 3748.76| 0.021277] -0.010268| 0.031544
h+1 | 265.00] 3773.27] 0.104167] 0.006539] 0.097627
h+2 | 255.00] 3794.25] -0.037736] 0.005560] -0.043295
h+3 | 245.00] 3740.47] -0.039216] -0.014174] -0.025042
h+a | 230.00] 3722.30[ -0.061224] -0.004857] -0.056367
h+s | 245.00] 3729.12] 0.065217] 0.001832] 0.063385

| 6 |CENT [ PT. Colorpak Indonesia Tbk |08/09/11 |h-7 93.00] 3847.02
h-6 93.00] 3847.02| -0.620408| 0.031615| -0.652024
h-5 93.00] 3844.38] 0.000000] -0.000687] 0.000687
h-4 93.00] 3841.73] 0.000000] -0.000688] 0.000688
h-3 93.00] 3866.17] 0.000000] 0.006362] -0.006362
h-2 125.00] 3889.97] 0.344086] 0.006156] 0.337930
h-1 125.00]  4001.43] 0.000000] 0.028654] -0.028654
h-0 125.00]  4005.39] 0.000000] 0.000989] -0.000989
h+1 125.00f 3998.50| 0.000000| -0.001720( 0.001720
h+2 125.00] 3896.12] 0.000000] -0.025605| 0.025605
h+3 125.00f 3874.78| 0.000000| -0.005476( 0.005476
h+4 125.00f 3799.04| 0.000000] -0.019548( 0.019548
h+5 125.00f 3774.33| 0.000000| -0.006502| 0.006502

| 7 |CPIN |PT. Charoen Pokphand Indonesia Thk |16/06/11 |h-7 | 1920.00] 3825.82
h-6 | 1900.00] 3806.19] 0.000000| 0.008439] -0.008439
h-5 | 1900.00] 3806.19] -0.010417] -0.005132] -0.005285
h-4 | 1870.00] 3787.65] -0.015789] -0.004871] -0.010919
h-3 | 1880.00] 3748.76] 0.005348[ -0.010268] 0.015615
h-2 | 1900.00] 3773.27] 0.010638] 0.006539] 0.004099
h-1 | 1880.00] 3794.25[ -0.010526] 0.005560] -0.016086
h-0 | 1870.00] 3740.47] -0.005319] -0.014174] 0.008855
h+1 | 1860.00] 3722.30] -0.005348] -0.004857| -0.000490
h+2 | 1910.00] 3729.12] 0.026882] 0.001832] 0.025050
h+3 | 1930.00] 3794.94] 0.010471] 0.017649] -0.007178




h+4 | 1910.00] 3821.83| -0.010363| 0.007087| -0.017449
h+5 | 1920.00] 3823.65 0.005236] 0.000476] 0.004760
| 8 |[ELSA [ PT. ElnusaTbk l01/07/11 |h-7 260.00] 3821.83
h-6 260.00] 3821.83| -0.864583| -0.000475| -0.864108
h-5 265.00] 3823.65] 0.019231] 0.000476] 0.018755
h-4 265.00] 3848.56] 0.000000] 0.006514] -0.006514
h-3 265.00] 3813.43] 0.000000] -0.009129] 0.009129
h-2 265.00] 3830.27] 0.000000] 0.004418[ -0.004418
h-1 265.00] 3888.57] 0.000000] 0.015220] -0.015220
h-0 265.00] 3927.10] 0.000000] 0.009908] -0.009908
h+1 [ 265.00] 3953.52] 0.000000] 0.006727] -0.006727
h+2 | 265.00] 3924.13] 0.000000] -0.007434] 0.007434
h+3 | 270.00] 3908.96] 0.018868] -0.003866] 0.022734
hta | 270.00] 3939.47] 0.000000] 0.007807] -0.007807
h+s | 270.00] 4003.69] 0.000000] 0.016301] -0.016301
| 9 |[EPMT [ PT. Enseval Putera Megatrading Tbk l08/07/11 |h-7 800.00| 3888.57
h-6 800.00| 3888.57| 0.000000| -0.028754] 0.028754
h-5 820.00] 3927.10] 0.025000] 0.009908] 0.015092
h-4 830.00] 3953.52] 0.012195] 0.006727] 0.005468
h-3 820.00] 3924.13] -0.012048] -0.007434] -0.004614
h-2 820.00] 3908.96] 0.000000| -0.003866 0.003866
h-1 820.00] 3939.47| 0.000000] 0.007807| -0.007807
h-0 810.00] 4003.69] -0.012195] 0.016301] -0.028496
h+1 | 810.00] 3995.59] 0.000000| -0.002024| 0.002024
h+2 | 810.00] 3938.02] 0.000000] -0.014409] 0.014409
h+3 | 820.00] 3980.85] 0.012346] 0.010876] 0.001470
h+t4 | 820.00] 3997.64] 0.000000] 0.004218] -0.004218
h+s | 820.00] 4023.20] 0.000000] 0.006396] -0.006396
| 10|ESTI [PT. Ever Shine Textile Industry Thk |03/08/11 |h-7 115.00] 4132.78
h-6 115.00] 4132.78] -0.859756| 0.027236| -0.886992




h-5 115.00 4174.11] 0.000000| 0.010002| -0.010002
h-4 115.00 4145.83] 0.000000] -0.006776] 0.006776
h-3 115.00] 4130.80] 0.000000] -0.003625| 0.003625
h-2 115.00 4193.44] 0.000000| 0.015164| -0.015164
h-1 115.00] 4177.85] 0.000000] -0.003719] 0.003719
h-0 115.00] 4136.51] 0.000000] -0.009895| 0.009895
h+1 115.00] 4122.09] 0.000000| -0.003486| 0.003486
h+2 115.00] 3921.64] 0.000000] -0.048627| 0.048627
h+3 115.00] 3850.27] 0.000000] -0.018201| 0.018201
h+d 115.00] 3735.12| 0.000000] -0.029906| 0.029906
h+5 115.00] 3863.58] 0.000000] 0.034392] -0.034392
| 11|GJTL [PT. Gajah Tunggal Thk |10/06/11 |h-7 | 2875.00 3837.76
h-6 | 2875.00] 3837.76] 0.000000| -0.006682| 0.006682
h-5 | 2850.00] 3844.02] -0.008696] 0.001631] -0.010327
h-4 | 2950.00] 3834.20] 0.035088[ -0.002554] 0.037642
h-3 | 3050.00] 3842.95] 0.033898] 0.002283] 0.031616
h-2 | 2975.00] 3825.82] -0.024590] -0.004458] -0.020132
h-1 | 2875.00] 3806.19] -0.033613] -0.005132] -0.028481
h-0 | 2800.00] 3787.65] -0.026087[ -0.004871] -0.021216
h+1 | 2875.00] 3748.76] 0.026786] -0.010268] 0.037053
h+2 | 2800.00] 3773.27] -0.026087] 0.006539] -0.032626
h+3 | 2800.00] 3794.25] 0.000000] 0.005560] -0.005560
hta | 2775.00] 3740.47] -0.008929] -0.014174] 0.005246
h+s | 2725.00] 3722.30] -0.018018] -0.004857] -0.013161
| 12|GzCO [PT. Gozco Plantation Thk |27/06/11 |h-7 380.00| 3722.30
h-6 380.00] 3722.30| -0.860550| 0.000000] -0.860550
h-5 375.00] 3729.12| -0.013158] 0.001832[ -0.014990
h-4 380.00] 3794.94| 0.013333] 0.017649[ -0.004316
h-3 375.00] 3821.83| -0.013158] 0.007087| -0.020244
h-2 380.00] 3823.65| 0.013333] 0.000476] 0.012858




h-1 380.00] 3848.56] 0.000000| 0.006514| -0.006514
h-0 375.00] 3813.43] -0.013158] -0.009129] -0.004029
h+1 | 375.00] 3830.27] 0.000000] 0.004418] -0.004418
h+2 | 375.00] 3888.57] 0.000000] 0.015220] -0.015220
h+3 | 375.00] 3927.10] 0.000000] 0.009908] -0.009908
h+4 | 37500 3953.52] 0.000000] 0.006727] -0.006727
h+5 | 375.00] 3924.13] 0.000000] -0.007434] 0.007434
| 13]IKBI [ PT. Sumi Indo Kabel Thk |19/07/11 |h-7 | 1850.00] 3995.59
h-6 | 1850.00] 3995.59] 0.000000| 0.018210| -0.018210
h-5 | 1850.00] 3938.02] 0.000000[ -0.014409] 0.014409
h-4 | 1850.00] 3980.85] 0.000000] 0.010876] -0.010876
h-3 | 1850.00] 3997.64] 0.000000] 0.004218] -0.004218
h-2 | 1850.00] 4023.20] 0.000000] 0.006396] -0.006396
h-1 | 1850.00] 4032.97] 0.000000] 0.002429] -0.002429
h-0 | 1850.00] 4023.42] 0.000000] -0.002370] 0.002370
h+1 | 1850.00] 4050.63] 0.000000] 0.006764] -0.006764
h+2 | 1850.00] 4068.07] 0.000000] 0.004306] -0.004306
h+3 | 1850.00] 4106.82] 0.000000] 0.009525] -0.009525
h+4 | 1850.00] 4087.09] 0.000000] -0.004804] 0.004804
h+5 | 1850.00] 4132.78] 0.000000] 0.011177] -0.011177
| 14|INDY | PT. Indika Energy Thk |12/07/11 |h-7 | 3725.00] 3953.52
h-6 | 3725.00] 3953.52| 0.000000| -0.043375| 0.043375
h-5 | 3700.00] 3924.13] -0.006711] -0.007434] 0.000722
h-4 | 3700.00] 3908.96] 0.000000] -0.003866] 0.003866
h-3 | 3750.00] 3939.47] 0.013514] 0.007807] 0.005707
h-2 | 3750.00] 4003.69] 0.000000] 0.016301] -0.016301
h-1 | 3675.00] 3995.59] -0.020000] -0.002024] -0.017976
h-0 | 3700.00] 3938.02] 0.006803[ -0.014409] 0.021212
h+1 | 3725.00] 3980.85] 0.006757] 0.010876| -0.004119
h+2 | 3700.00] 3997.64] -0.006711] 0.004218] -0.010929




h+3 | 3725.00] 4023.20| 0.006757| 0.006396| 0.000361
h+4 | 3750.00] 4032.97| 0.006711] 0.002429| 0.004282
h+5 | 3775.00] 4023.42| 0.006667| -0.002370[ 0.009036
| 15|KON [PT. JayaKonstruks Manggala PratamaThk ~ [30/06/11 |h-7 160.00| 3794.94
h-6 160.00] 3794.94| -0.957616| -0.056787| -0.900829
h-5 164.00] 3821.83] 0.025000] 0.007087| 0.017913
h-4 166.00] 3823.65] 0.012195] 0.000476| 0.011719
h-3 164.00] 3848.56] -0.012048| 0.006514| -0.018562
h-2 164.00] 3813.43] 0.000000| -0.009129| 0.009129
h-1 180.00] 3830.27| 0.097561| 0.004418] 0.093143
h-0 180.00] 3888.57] 0.000000] 0.015220] -0.015220
h+1 180.00] 3927.10] 0.000000| 0.009908| -0.009908
h+2 180.00] 3953.52| 0.000000| 0.006727| -0.006727
h+3 180.00] 3924.13| 0.000000| -0.007434| 0.007434
h+d 180.00] 3908.96| 0.000000| -0.003866| 0.003866
h+5 180.00] 3939.47| 0.000000| 0.007807| -0.007807
| 16 |[LsIP [PT. PP London Sumatera Indonesia Thk |16/06/11 [h-7 | 2375.00] 3825.82
h-6 | 2375.00] 3825.82| 0.000000| -0.028850| 0.028850
h-5 | 2350.00] 3806.19] -0.010526] -0.005132] -0.005394
h-4 | 2325.00] 3787.65| -0.010638] -0.004871 -0.005768
h-3 | 2350.00] 3748.76] 0.010753| -0.010268| 0.021020
h-2 | 2375.00] 3773.27| 0.010638| 0.006539| 0.004099
h-1 | 2350.00] 3794.25| -0.010526| 0.005560| -0.016086
h-0 | 2275.00] 3740.47| -0.031915] -0.014174 -0.017741
h+1 | 2275.00] 3722.30] 0.000000| -0.004857| 0.004857
h+2 | 2300.00] 3729.12| 0.010989| 0.001832| 0.009157
h+3 | 2300.00] 3794.94] 0.000000| 0.017649| -0.017649
h+4 | 2275.00] 3821.83| -0.010870| 0.007087| -0.017956
h+5 | 2300.00] 3823.65] 0.010989| 0.000476| 0.010513
| 17 |MAIN [PT. Malindo Feedmill Thk |16/09/11 |h-7 | 1200.00] 4005.39




h-6 | 1200.00] 4005.39| -0.478261| 0.047531| -0.525791
h-5 | 1160.00] 3998.50] -0.033333[ -0.001720] -0.031614
h-4 | 1150.00] 3896.12] -0.008621] -0.025605| 0.016985
h-3 | 1120.00] 3874.78] -0.026087| -0.005476| -0.020611
h-2 | 1100.00] 3799.04] -0.017857] -0.019548] 0.001691
h-1 | 1150.00] 3774.33] 0.045455] -0.006502] 0.051957
h-0 | 1110.00] 3835.18] -0.034783| 0.016121] -0.050904
h+1 | 1120.00] 3755.05] 0.009009] -0.020893] 0.029902
h+2 | 1090.00] 3752.11] -0.026786] -0.000783] -0.026002
h+3 | 980.00] 3697.49] -0.100917] -0.014556| -0.086361
h+4 | 1030.00] 3369.14] 0.051020[ -0.088804] 0.139824
h+s | 980.00] 3426.35] -0.048544] 0.016979] -0.065522
| 18|PTBA [PT. Tambang Batubara Bukit Asam Tbk |04/07/11 |h-7 | 20500.00] 3823.65
h-6 [20500.00] 3823.65| 0.000000| 0.115956 -0.115956
h-5 [20650.00] 3848.56] 0.007317] 0.006514| 0.000803
h-4 [20600.00] 3813.43] -0.002421] -0.009129] 0.006708
h-3 [20550.00] 3830.27] -0.002427| 0.004418] -0.006845
h-2 [20800.00] 3888.57] 0.012165] 0.015220] -0.003054
h-1 [21200.00] 3927.10] 0.019231] 0.009908] 0.009322
h-0 [20950.00] 3953.52 -0.011792 0.006727| -0.018520
h+1 [21000.00] 3924.13] 0.002387| -0.007434| 0.009821
h+2 [21100.00] 3908.96] 0.004762[ -0.003866 0.008628
h+3 [ 21500.00] 3939.47] 0.018957| 0.007807] 0.011150
h+4 [21400.00] 4003.69] -0.004651] 0.016301] -0.020952
h+5 [21150.00] 3995.59] -0.011682] -0.002024| -0.009658
| 19|SMGR [PT. Semen Gresik (Persero) Thk |27/07/11 |h-7 | 9800.00] 4023.42
h-6 | 9800.00] 4023.42| -0.536643| 0.006965| -0.543608
h-5 | 9850.00] 4050.63] 0.005102[ 0.006764] -0.001662
h-4 | 9900.00] 4068.07] 0.005076] 0.004306] 0.000770
h-3 | 9800.00] 4106.82] -0.010101] 0.009525] -0.019626




h-2 | 9950.00] 4087.09] 0.015306] -0.004804| 0.020110
h-1 [10000.00] 4132.78] 0.005025] 0.011177] -0.006152
h-0 | 9650.00] 4174.11] -0.035000] 0.010002] -0.045002
h+1 | 9450.00] 4145.83] -0.020725] -0.006776 -0.013949
h+2 | 9400.00] 4130.80] -0.005291] -0.003625| -0.001666
h+3 | 9450.00] 4193.44] 0.005319] 0.015164| -0.009845
h+4 | 9250.00] 4177.85] -0.021164] -0.003719] -0.017445
h+s5 | 9150.00] 4136.51] -0.010811] -0.009895| -0.000916
| 20|TBMS [PT. Tembaga Mulia Semanan Tbk |27/06/11 |h-7 | 8400.00] 372230
h-6 | 8400.00] 3722.30| -0.081967| -0.100134| 0.018167
h-5 | 8400.00] 3729.12] 0.000000] 0.001832] -0.001832
h-4 | 8400.00] 3794.94] 0.000000] 0.017649] -0.017649
h-3 | 8400.00] 3821.83] 0.000000] 0.007087] -0.007087
h-2 | 8400.00] 3823.65] 0.000000] 0.000476] -0.000476
h-1 | 8400.00] 3848.56] 0.000000] 0.006514] -0.006514
h-0 | 8400.00] 3813.43] 0.000000] -0.009129] 0.009129
h+1 | 8400.00] 3830.27] 0.000000] 0.004418| -0.004418
h+2 | 8400.00] 3888.57] 0.000000] 0.015220] -0.015220
h+3 | 8400.00] 3927.10] 0.000000] 0.009908] -0.009908
h+4 | 8400.00] 3953.52] 0.000000] 0.006727] -0.006727
h+5 | 8400.00] 3924.13] 0.000000] -0.007434] 0.007434
| 21|TOTO |Surya Toto Indonesia Thk |01/07/11 |h-7 | 42000.00] 3821.83
h-6 |42000.00] 3823.65| 0.000000| -0.025605| 0.025605
h-5 [42000.00] 3823.65] 0.000000] 0.000476| -0.000476
h-4 [43000.00] 3848.56] 0.023810] 0.006514| 0.017295
h-3 [43000.00] 3813.43] 0.000000] -0.009129] 0.009129
h-2 [43000.00] 3830.27] 0.000000] 0.004418] -0.004418
h-1 [43000.00] 3888.57] 0.000000] 0.015220] -0.015220
h-0 [43000.00] 3927.10] 0.000000] 0.009908] -0.009908
h+1 [43000.00] 3953.52] 0.000000] 0.006727| -0.006727




h+2 |43000.00] 3924.13] 0.000000] -0.007434] 0.007434
h+3 [43000.00] 3908.96] 0.000000] -0.003866] 0.003866
h+4 [43000.00] 3939.47] 0.000000] 0.007807] -0.007807
h+5 [43000.00] 4003.69] 0.000000] 0.016301] -0.016301
| 22|TPIA [PT. Tri Polyta Indonesia Thk |14/10/11 |h-7 | 3500.00] 3443.11
h-6 | 3500.00] 3443.11] -0.918605| -0.140017| -0.778588
h-5 | 3375.00] 3425.68] -0.035714[ -0.005060] -0.030654
h-4 | 3475.00] 3451.08] 0.029630] 0.007415] 0.022215
h-3 | 3500.00] 3531.75] 0.007194] 0.023375] -0.016181
h-2 | 3350.00] 3635.93] -0.042857] 0.029498] -0.072355
h-1 | 3475.00] 3675.38] 0.037313] 0.010851] 0.026463
h-0 | 3225.00] 3664.68] -0.071942[ -0.002912] -0.069030
h+1 | 3075.00] 3729.02] -0.046512] 0.017555] -0.064067
h+2 | 3075.00] 3622.03] 0.000000] -0.028691] 0.028691
h+3 | 2950.00] 3685.31] -0.040650] 0.017471] -0.058121
h+4 | 2925.00] 3622.78] -0.008475] -0.016967] 0.008493
h+5 | 3150.00] 3620.66] 0.076923] -0.000583] 0.077506
| 23|uNIC [PT. Unggul Indah Cahaya- Thk lo8/07/11 |[h-7 | 1980.00] 388857
h-6 | 1980.00] 3888.57| -0.371429| 0.073993| -0.445422
h-5 | 1980.00] 3927.10] 0.000000] 0.009908] -0.009908
h-4 | 1980.00] 3953.52] 0.000000] 0.006727] -0.006727
h-3 | 1980.00] 3924.13] 0.000000] -0.007434] 0.007434
h-2 | 1980.00] 3908.96] 0.000000] -0.003866] 0.003866
h-1 | 1980.00 3939.47] 0.000000] 0.007807] -0.007807
h-0 | 1980.00] 4003.69] 0.000000] 0.016301] -0.016301
h+1 | 1980.00] 3995.59] 0.000000| -0.002024] 0.002024
h+2 | 1980.00] 3938.02] 0.000000] -0.014409] 0.014409
h+3 | 1980.00] 3980.85] 0.000000] 0.010876[ -0.010876
h+4 | 1980.00] 3997.64| 0.000000] 0.004218] -0.004218
h+5 | 1980.00] 4023.20] 0.000000] 0.006396] -0.006396




24 [UNTR | PT. United Tractors Tbk 31/05/11 |h-7 22150.00] 3778.45
h-6 22150.00( 3778.45| 0.000000| -0.060834| 0.060834
h-5 22000.00] 3785.94| -0.006772| 0.001982| -0.008754
h-4 |22250.00f 3780.16| 0.011364| -0.001527| 0.012891
h-3 22550.00f 3814.82| 0.013483| 0.009167| 0.004316
h-2 22900.00] 3832.38| 0.015521| 0.004604| 0.010917
h-1 23000.00] 3826.14| 0.004367| -0.001628| 0.005995
h-0 |22950.00| 3836.97| -0.002174( 0.002831| -0.005004
h+1 |23000.00f 3837.76| 0.002179| 0.000207| 0.001972
h+2 |22750.00 3844.02| -0.010870| 0.001631| -0.012500
h+3 |23150.00f 3834.20| 0.017582| -0.002554| 0.020137
h+4 |23150.00f 3842.95| 0.000000| 0.002283| -0.002283
h+5 |23000.00f 3825.82| -0.006479| -0.004458| -0.002021




2012

1 |AALI |PT. AstraAgro Lestari Thk 08/05/12|h-7 | 21200.00] 4180.73
h-6 | 21200.00] 4180.73] 0.000000 0.000000] 0.000000
h-5 | 21350.00] 4195.98] 0.007075] 0.003648] 0.003427
h-4 | 21600.00] 4219.30] 0.011710] 0.005556] 0.006154
h-3 | 21650.00] 4224.00] 0.002315] 0.001116] 0.001199
h-2 | 21150.00] 4216.68] -0.023095] -0.001733] -0.021361
h-1 | 21500.00] 4158.86] 0.016548] -0.013712] 0.030260
h-0 | 20950.00] 4181.07] -0.025581] 0.005341] -0.030922
h+1 | 21600.00] 4129.06] 0.031026] -0.012440] 0.043466
h+2 | 20800.00] 4133.63] -0.037037] 0.001107] -0.038144
h+3 | 20300.00] 4114.14] -0.024038] -0.004715] -0.019323
h+4 | 19600.00] 4053.07] -0.034483[ -0.014845] -0.019638
h+5 | 18900.00] 4045.64] -0.035714] -0.001831] -0.033883
| 2 |JASGR | PT. Astra Graphia Tbk | 14/05/12[h-7 1430.00| 4216.68
h-6 1430.00] 4216.68] -0.924339] 0.042277| -0.966615
h-5 1390.00] 4158.86] -0.027972] -0.013712] -0.014260
h-4 1370.00] 4181.07] -0.014388] 0.005341] -0.019729
h-3 1380.00] 4129.06] 0.007299] -0.012440[ 0.019739
h-2 1380.00] 4133.63] 0.000000] 0.001107] -0.001107
h-1 1360.00] 4114.14] -0.014493] -0.004715] -0.009778
h-0 1320.00] 4053.07] -0.029412 -0.014845] -0.014567
h+1 | 1260.00] 4045.64] -0.045455]-0.001831] -0.043623
h+2 | 1260.00] 3980.50] 0.000000] -0.016103] 0.016103
h+3 | 1260.00] 3940.11] 0.000000] -0.010146] 0.010146
h+4 | 1250.00] 4021.10] -0.007937] 0.020556] -0.028492
h+s | 1270.00] 3981.58] 0.016000] -0.009829] 0.025829
| 3 [AUTO | PT. Astra Otoparts Thk | 09/05/12|h-7 3625.00 4195.98
h-6 | 362500 4195.98] 1.854331| 0.053850] 1.800481
h-5 | 3600.00] 4219.30] -0.006897] 0.005556] -0.012452




h-4 | 3550.00] 4224.00] -0.013889] 0.001116] -0.015005
h-3 | 3525.00] 4216.68] -0.007042] -0.001733] -0.005309
h-2 | 3600.00] 4158.86] 0.021277] -0.013712] 0.034989
h-1 | 3550.00] 4181.07] -0.013889] 0.005341] -0.019230
h-0 | 3500.00] 4129.06] -0.014085] -0.012440 -0.001644
ht1 | 3575.00] 4133.63] 0.021429] 0.001107] 0.020322
h+2 | 3525.00] 4114.14] -0.013986] -0.004715] -0.009271
h+3 | 3475.00] 4053.07] -0.014184] -0.014845] 0.000660
h+a | 3300.00] 4045.64] -0.050360] -0.001831] -0.048528
h+s | 3300.00] 3980.50] 0.000000] -0.016103] 0.016103
| 4 |BRAM | PT. Indo Kordsa Tbk | 10/07/12]h-7 | 2300.00] 3991.54
h-6 | 2300.00] 3991.54| -0.303030] 0.002775] -0.305805
h-5 | 2300.00] 4049.89] 0.000000] 0.014619] -0.014619
h-4 | 2300.00] 4075.92] 0.000000] 0.006426] -0.006426
h-3 | 2150.00] 4069.84] -0.065217] -0.001492] -0.063725
h-2 | 2150.00] 4055.20] 0.000000] -0.003597] 0.003597
h-1 | 2150.00] 3985.05] 0.000000] -0.017299] 0.017299
h-0 | 2150.00] 4009.68] 0.000000] 0.006181] -0.006181
h+1 | 2150.00] 4019.13] 0.000000] 0.002358] -0.002358
h+2 | 2000.00] 3984.12] -0.069767] -0.008712] -0.061056
h+3 | 2100.00] 4019.67] 0.050000] 0.008924] 0.041076
ht4 | 2100.00] 4047.47] 0.000000] 0.006914] -0.006914
h+s | 2100.00] 4080.67] 0.000000] 0.008204| -0.008204
| 5 |BSDE | PT. Bumi Serpong Damai Tbk | 18/07/12[nh-7 1100.00[ 4009.68
h-6 | 1100.00] 4009.68 -0.476190| -0.017398| -0.458793
h-5 | 1100.00] 4019.13] 0.000000] 0.002358] -0.002358
h-4 | 1100.00] 3984.12] 0.000000] -0.008712] 0.008712
h-3 | 1120.00] 4019.67] 0.018182] 0.008924] 0.009258
h-2 | 1140.00] 4047.47] 0.017857] 0.006914] 0.010943
h-1 | 1200.00] 4080.67] 0.052632] 0.008204] 0.044427
h-0 | 1240.00] 4081.64] 0.033333] 0.000236] 0.033097




h+1 | 1220.00] 4096.20] -0.016129] 0.003567] -0.019696
h+2 | 1160.00] 4081.20] -0.049180] -0.003661| -0.045520
h+3 | 1150.00] 4009.79] -0.008621] -0.017497] 0.008876
h+a | 1160.00] 3992.11] 0.008696] -0.004409] 0.013105
h+5 | 1140.00] 4000.84] -0.017241] 0.002186] -0.019427
| 6 [CPIN [PT. Charoen Pokphand Indonesia Tbk | 07/06/12[h-7 2625.00] 3917.92
h-6 | 2625.00] 3917.92| 1.302632]-0.020726] 1.323358
h-5 | 2550.00] 3832.82[ -0.028571]-0.021719] -0.006853
h-4 | 2375.00] 3799.77] -0.068627] -0.008625] -0.060002
h-3 | 2400.00] 3654.58] 0.010526] -0.038209] 0.048735
h-2 | 262500 3717.88] 0.093750] 0.017319] 0.076431
h-1 | 2625.00] 3841.33] 0.000000] 0.033206] -0.033206
h-0 | 2600.00] 3840.60] -0.009524] -0.000191] -0.009332
h+1 | 2675.00] 3825.33] 0.028846] -0.003975] 0.032822
h+2 | 2675.00] 3866.21] 0.000000] 0.010688] -0.010688
h+3 | 2725.00] 3852.58] 0.018692 -0.003527] 0.022218
h+4 | 2675.00] 3860.46] -0.018349] 0.002046] -0.020395
h+s | 2800.00] 3791.62] 0.046729] -0.017833] 0.064562
| 7 [csap [ PT. Colorpak Indonesia Thk | 03/10/12]h-7 260.00[ 4226.89
h-6 260.00] 4226.89| -0.907143| 0.114797| -1.021940
h-5 260.00] 4180.16] 0.000000] -0.011054] 0.011054
h-4 260.00] 4225.02] 0.000000] 0.010732[ -0.010732
h-3 260.00] 4262.56] 0.000000] 0.008884] -0.008884
h-2 260.00] 4236.29] 0.000000] -0.006162] 0.006162
h-1 255.00] 4256.84] -0.019231] 0.004850| -0.024081
h-0 255.00] 4251.51] 0.000000] -0.001252] 0.001252
h+1 250.00] 4271.46] -0.019608] 0.004692 -0.024300
h+2 250.00] 4311.31] 0.000000] 0.009330| -0.009330
h+3 250.00] 4268.24] 0.000000] -0.009992|  0.009992
h+4 250.00] 4280.25] 0.000000] 0.002815] -0.002815
h+5 250.00] 4280.01] 0.000000] -0.000056] ~ 0.000056




| 8 [CTRP |[PT. Ciputra Property Tbk | 10/07/12]h-7 660.00| 3991.54
h-6 670.00] 4049.89| 1.680000| -0.053766| 1.733766
h-5 670.00] 4049.89] 0.015152] 0.014619] 0.000532
h-4 680.00 4075.92] 0.014925] 0.006426] 0.008500
h-3 690.00] 4069.84] 0.014706 -0.001492] 0.016198
h-2 670.00] 4055.20] -0.028986| -0.003597| -0.025389
h-1 660.00 3985.05] -0.014925]-0.017299] 0.002374
h-0 660.00] 4009.68] 0.000000] 0.006181] -0.006181
h+1 670.00] 4019.13] 0.015152] 0.002358] 0.012793
h+2 670.00] 3984.12] 0.000000] -0.008712] 0.008712
h+3 690.00] 4019.67] 0.029851] 0.008924] 0.020927
h+4 700.00] 4047.47] 0.014493] 0.006914] 0.007579
h+5 710.00] 4080.67] 0.014286] 0.008204] 0.006081

| 9 |[EPMT | PT. Enseval Putera Megatrading Thk | 07/06/12]h-7 1340.00] 3917.92
h-6 | 1340.00] 3917.92| 0.887324] -0.039885 0.927209
h-5 1330.00] 3832.82] -0.007463] -0.021719] 0.014256
h-4 | 1250.00] 3799.77] -0.060150] -0.008625] -0.051525
h-3 1250.00] 3654.58] 0.000000] -0.038209] 0.038209
h-2 1330.00] 3717.88] 0.064000] 0.017319] 0.046681
h-1 1340.00] 3841.33] 0.007519] 0.033206] -0.025687
h-0 | 1240.00] 3840.60] -0.074627| -0.000191| -0.074436
h+1 | 1260.00] 3825.33] 0.016129] -0.003975] 0.020104
h+2 | 1260.00] 3866.21] 0.000000] 0.010688] -0.010688
h+3 | 1250.00] 3852.58] -0.007937] -0.003527] -0.004410
h+a | 1250.00] 3860.46] 0.000000] 0.002046] -0.002046
h+s | 1250.00] 3791.62] 0.000000] -0.017833] 0.017833

| 10|[FORU | PT. Fortune Indonesia Thk | 15/08/12|h-7 161.00] 4085.58
h-6 161.00] 4085.58] -0.871200] 0.077529| -0.948729
h-5 159.00] 4090.71] -0.012422[ 0.001255] -0.013678
h-4 157.00] 4131.17] -0.012579] 0.009891] -0.022470
h-3 157.00] 4141.56] 0.000000] 0.002516] -0.002516




h-2 156.00] 4102.53] -0.006369] -0.009425]  0.003056
h-1 156.00] 4121.56] 0.000000] 0.004638] -0.004638
h-0 156.00] 4141.99] 0.000000] 0.004957] -0.004957
h+1 155.00] 4160.51] -0.006410] 0.004472] -0.010882
h+2 160.00] 4162.66] 0.032258] 0.000517] 0.031741
h+3 153.00] 4145.40] -0.043750] -0.004146 -0.039604
h+4 153.00] 4145.88] 0.000000] 0.000116] -0.000116
h+5 153.00] 4142.85] 0.000000] -0.000731] 0.000731
| 11|GDYR [ PT. Goodyear Indonesia Thk | 20/06/12|n-7 | 11000.00] 3852.58
h-6 | 11000.00] 3860.46| 0.000000] -0.068163] 0.068163
h-5 | 11000.00] 3860.46] 0.000000] 0.002046] -0.002046
h-4 | 11000.00] 3791.62] 0.000000] -0.017833] 0.017833
h-3 | 11000.00] 3818.11] 0.000000] 0.006987] -0.006987
h-2 | 11000.00] 3860.16] 0.000000] 0.011012] -0.011012
h-1 | 11000.00] 3880.82] 0.000000] 0.005352| -0.005352
h-0 | 11000.00] 3943.90] 0.000000] 0.016255] -0.016255
h+1 | 11000.00] 3901.79] 0.000000] -0.010677] 0.010677
h+2 | 11000.00] 3889.52] 0.000000] -0.003143] 0.003143
h+3 | 11000.00] 3857.59] 0.000000] -0.008210] 0.008210
h+4 | 11000.00] 3881.40] 0.000000] 0.006173] -0.006173
h+5 | 11000.00] 3934.87] 0.000000] 0.013775] -0.013775
[ 12|GPRA | PT. Perdana Gapuraprima Thk | 18/07/12]h-7 215.00] 4009.68
h-6 215.00] 4009.68| -0.980455| 0.019012| -0.999467
h-5 210.00] 4019.13[ -0.023256] 0.002358] -0.025614
h-4 215.00] 3984.12] 0.023810] -0.008712| 0.032521
h-3 225.00] 4019.67] 0.046512] 0.008924] 0.037588
h-2 230.00] 4047.47] 0.022222] 0.006914] 0.015308
h-1 230.00] 4080.67] 0.000000| 0.008204| -0.008204
h-0 167.00] 4081.64] -0.273913] 0.000236] -0.274149
h+1 164.00] 4096.20] -0.017964] 0.003567| -0.021532
h+2 160.00] 4081.20] -0.024390[ -0.003661] -0.020730




h+3 157.00] 4009.79] -0.018750] -0.017497] -0.001253
h+4 158.00] 3992.11] 0.006369] -0.004409] 0.010779
h+5 157.00] 4000.84] -0.006329] 0.002186] -0.008515
| 13]IkBI | PT. Sumi Indo Kabel Tbk | 28/09/12]h-7 1600.00| 4217.52
h-6 | 1600.00] 4217.52| 0.000000] 0.054158| -0.054158
h-5 | 1600.00] 4244.62] 0.000000] 0.006427] -0.006427
h-4 | 1300.00] 4200.91] -0.187500] -0.010297] -0.177203
h-3 | 1600.00] 4226.89] 0.230769] 0.006182] 0.224587
h-2 | 1600.00] 4180.16] 0.000000] -0.011054] 0.011054
h-1 | 1600.00] 4225.02] 0.000000] 0.010732] -0.010732
h-0 | 1600.00] 4262.56] 0.000000] 0.008884| -0.008884
h+1 | 1600.00] 4236.29] 0.000000] -0.006162] 0.006162
h+2 | 1600.00] 4256.84] 0.000000] 0.004850] -0.004850
h+3 | 1600.00] 4251.51] 0.000000] -0.001252] 0.001252
h+a | 1600.00] 4271.46] 0.000000] 0.004692] -0.004692
h+s | 1600.00] 4311.31] 0.000000] 0.009330] -0.009330
| 14 |INDE |PT. Indofood Sukses Makmur Tbk | 17/07/12]h-7 | 5400.00[ 3985.05
h-6 | 5600.00] 4009.68] 0.000000] -0.069964| 0.069964
h-5 | 5600.00] 4009.68] 0.037037] 0.006181] 0.030856
h-4 | 5500.00] 4019.13] -0.017857] 0.002358] -0.020215
h-3 | 5550.00] 3984.12] 0.009091] -0.008712] 0.017802
h-2 | 5500.00] 4019.67] -0.009009] 0.008924] -0.017933
h-1 | 5400.00] 4047.47] -0.018182] 0.006914] -0.025096
h-0 | 5300.00] 4080.67] -0.018519] 0.008204] -0.026723
h+1 | 5400.00] 4081.64] 0.018868] 0.000236] 0.018632
h+2 | 5400.00] 4096.20] 0.000000] 0.003567] -0.003567
h+3 | 5350.00] 4081.20] -0.009259] -0.003661] -0.005599
h+a | 5400.00] 4009.79] 0.009346] -0.017497] 0.026843
h+s5 | 5400.00] 3992.11] 0.000000] -0.004409] 0.004409
| 15]INDY | PT. Indika Energy Tbk | 09/07/12|h-7 1910.00] 3955.58
h-6 | 1910.00] 3955.58] -0.646296| -0.009152| -0.637144




h-5 1910.00] 3991.54] 0.000000] 0.009092] -0.009092
h-4 | 1940.00] 4049.89] 0.015707] 0.014619] 0.001088
h-3 1940.00] 4075.92] 0.000000] 0.006426] -0.006426
h-2 | 2050.00] 4069.84] 0.056701] -0.001492] 0.058193
h-1 1940.00] 4055.20[ -0.053659] -0.003597 -0.050062
h-0 | 1890.00] 3985.05] -0.025773] -0.017299] -0.008474
h+1 | 1850.00] 4009.68] -0.021164] 0.006181] -0.027345
h+2 | 1800.00] 4019.13] -0.027027] 0.002358] -0.029385
h+3 | 1820.00] 3984.12] 0.011111]-0.008712] 0.019823
h+4a | 1820.00] 4019.67] 0.000000] 0.008924] -0.008924
h+5 | 1840.00] 4047.47] 0.010989] 0.006914] 0.004075
| 16 [INTP |PT. Indocement Tunggal Prakasa Thk | 18/06/12[n-7 | 16850.00] 3825.33
h-6 | 16850.00] 3825.33| 0.000000| -0.054883] 0.054883
h-5 | 16800.00] 3866.21] -0.002967] 0.010688] -0.013655
h-4 | 17050.00] 3852.58] 0.014881] -0.003527] 0.018408
h-3 | 16850.00] 3860.46] -0.011730] 0.002046] -0.013776
h-2 | 17000.00] 3791.62] 0.008902] -0.017833] 0.026735
h-1 | 17200.00] 3818.11] 0.011765] 0.006987] 0.004778
h-0 | 17050.00] 3860.16] -0.008721] 0.011012] -0.019733
h+1 | 17150.00] 3880.82] 0.005865] 0.005352] 0.000513
h+2 | 16850.00] 3943.90] -0.017493] 0.016255] -0.033747
h+3 | 16850.00] 3901.79] 0.000000] -0.010677] 0.010677
h+a | 16700.00] 3889.52] -0.008902] -0.003143] -0.005759
h+s5 | 16950.00] 3857.59] 0.014970] -0.008210] 0.023180
| 17][ITMG |PT. Indo Tambangraya Megah Thk | 27/04/12]h-7 | 41850.00[ 4163.72
h-6 | 41650.00] 4181.37| 0.000000] 0.083933] -0.083933
h-5 | 41650.00] 4181.37] -0.004779] 0.004239] -0.009018
h-4 | 42900.00] 4155.49] 0.030012] -0.006189] 0.036201
h-3 | 42750.00] 4170.35] -0.003497] 0.003576] -0.007073
h-2 | 43000.00] 4163.64] 0.005848] -0.001609] 0.007457
h-1 | 42300.00] 4180.31] -0.016279] 0.004002] -0.020281




h-0 [ 39750.00] 4163.98] -0.060284] -0.003905] -0.056378
h+1 | 39550.00] 4180.73] -0.005031] 0.004023] -0.009054
h+2 | 39050.00] 4195.98] -0.012642] 0.003648] -0.016290
h+3 | 39600.00] 4219.30] 0.014085] 0.005556] 0.008529
h+a | 39000.00] 4224.00] -0.015152] 0.001116] -0.016267
h+s5 | 37850.00] 4216.68] -0.029487] -0.001733] -0.027754

| 18 [JKON |PT. JayaKonstruksi Manggala Pratama Tbk | 15/06/12|h-7 290.00] 3840.60
h-6 290.00] 3840.60] -0.992338| -0.089190| -0.903148
h-5 290.00] 3825.33]  0.000000] -0.003975] 0.003975
h-4 290.00] 3866.21] 0.000000| 0.010688] -0.010688
h-3 308.00] 3852.58] 0.062069] -0.003527] 0.065596
h-2 308.00] 3860.46] 0.000000] 0.002046] -0.002046
h-1 312.00 3791.62] 0.012987]-0.017833] 0.030820
h-0 304.00] 3818.11] -0.025641] 0.006987] -0.032628
h+1 306.00] 3860.16] 0.006579] 0.011012[ -0.004433
h+2 306.00 3880.82] 0.000000] 0.005352] -0.005352
h+3 306.00 3943.90] 0.000000] 0.016255] -0.016255
h+4 306.00] 3901.79] 0.000000] -0.010677| 0.010677
h+5 318.00] 3889.52] 0.039216] -0.003143] 0.042359

[ 19|JRPT  [PT. JayaReal Property Tbk | 14/06/12|h-7 2900.00| 3841.33
h-6 | 2900.00] 3841.33] 0.000000] -0.012390] 0.012390
h-5 | 2900.00] 3840.60] 0.000000] -0.000191] 0.000191
h-4 | 2900.00] 3825.33] 0.000000] -0.003975] 0.003975
h-3 | 2900.00] 3866.21] 0.000000] 0.010688] -0.010688
h-2 | 2900.00] 3852.58] 0.000000] -0.003527] 0.003527
h-1 | 2900.00] 3860.46] 0.000000] 0.002046] -0.002046
h-0 | 2900.00] 3791.62] 0.000000] -0.017833] 0.017833
h+1 | 2900.00] 3818.11] 0.000000] 0.006987| -0.006987
h+2 | 2900.00] 3860.16] 0.000000] 0.011012] -0.011012
h+3 | 2900.00] 3880.82] 0.000000] 0.005352] -0.005352
h+4 | 2900.00] 3943.90] 0.000000] 0.016255] -0.016255




h+5 | 2900.00] 3901.79] 0.000000] -0.010677] 0.010677
| 20|KKGI | PT. Resource Alam Indonesia Thk | 25/05/12[h-7 5300.00| 4045.64
h-6 | 5300.00] 4045.64] 0.827586] 0.036869] 0.790717
h-5 | 5250.00] 3980.50] -0.009434] -0.016103] 0.006669
h-4 | 535000 3940.11] 0.019048] -0.010146] 0.029194
h-3 | 5250.00] 4021.10] -0.018692] 0.020556] -0.039247
h-2 | 5150.00] 3981.58] -0.019048] -0.009829| -0.009219
h-1 | 5100.00] 3984.87] -0.009709] 0.000828| -0.010536
h-0 | 475000 3902.51] -0.068627] -0.020669] -0.047958
h+1 | 4575.00] 3918.69] -0.036842| 0.004145] -0.040987
h+2 | 442500 3919.07| -0.032787| 0.000097| -0.032884
h+3 | 4400.00] 3917.92] -0.005650] -0.000293| -0.005357
h+4 | 415000 3832.82] -0.056818] -0.021719] -0.035099
h+s | 3875.00] 3799.77] -0.066265] -0.008625] -0.057640
[ 21 [KLBF | PT. Kalbe Farma Thk | 28/06/12|h-7 760.00] 3943.90
h-6 760.00] 3901.79| -0.803871| 0.026850( -0.830721
h-5 760.00] 3901.79] 0.000000] -0.010677| 0.010677
h-4 745.00] 3889.52] -0.019737] -0.003143| -0.016593
h-3 760.00] 3857.59] 0.020134] -0.008210]  0.028344
h-2 765.00] 3881.40] 0.006579] 0.006173] 0.000406
h-1 755.00] 3934.87| -0.013072| 0.013775] -0.026847
h-0 755.00] 3887.58] 0.000000] -0.012019]  0.012019
h+1 755.00] 3955.58] 0.000000] 0.017492 -0.017492
h+2 760.00] 3991.54] 0.006623] 0.009092] -0.002469
h+3 760.00] 4049.89] 0.000000] 0.014619] -0.014619
h+4 760.00] 4075.92] 0.000000] 0.006426] -0.006426
h+5 760.00] 4069.84] 0.000000] -0.001492]  0.001492
[ 22 |[LMSH [PT. Lionmesh Prima Thk | 12/07/12]h-7 7800.00| 4075.92
h-6 | 7800.00] 4075.92| 0.000000] 0.001494| -0.001494
h-5 | 7800.00] 4069.84] 0.000000] -0.001492] 0.001492
h-4 | 8300.00] 4055.20] 0.064103-0.003597] 0.067700




h-3 8300.00| 3985.05| 0.000000| -0.017299| 0.017299
h-2 8300.00| 4009.68| 0.000000| 0.006181| -0.006181
h-1 8300.00f 4019.13| 0.000000| 0.002358| -0.002358
h-0 8300.00f 3984.12|] 0.000000] -0.008712| 0.008712
h+1 8300.00| 4019.67| 0.000000{ 0.008924| -0.008924
h+2 8300.00| 4047.47| 0.000000{ 0.006914| -0.006914
h+3 8300.00f 4080.67| 0.000000| 0.008204| -0.008204
h+4 8300.00] 4081.64| 0.000000 0.000236( -0.000236
h+5 8300.00| 4096.20| 0.000000| 0.003567| -0.003567
[ 23|LsIP [PT. PP London Sumatera Indonesia Tbk | 05/06/12[h-7 2475.00| 3918.69
h-6 2475.00] 3918.69| -0.701807| -0.043336| -0.658472
h-5 2425.00] 3919.07 -0.020202| 0.000097| -0.020299
h-4 2400.00| 3917.92| -0.010309| -0.000293| -0.010016
h-3 2475.00] 3832.82] 0.031250( -0.021719| 0.052969
h-2 2425.00] 3799.77| -0.020202| -0.008625| -0.011577
h-1 2525.00] 3654.58| 0.041237| -0.038209| 0.079446
h-0 2650.00f 3717.88| 0.049505| 0.017319| 0.032186
h+1 2600.00] 3841.33|] -0.018868( 0.033206| -0.052074
h+2 2550.00] 3840.60| -0.019231| -0.000191| -0.019039
h+3 2550.00] 3825.33| 0.000000| -0.003975| 0.003975
h+4 2550.00|] 3866.21| 0.000000| 0.010688| -0.010688
h+5 2500.00|] 3852.58| -0.019608| -0.003527| -0.016081
| 24|MAPI [ PT. Mitra Adiperkasa Thk | 28/06/12|h-7 6950.00[ 3943.90
h-6 6950.00] 3943.90] 0.000000| 0.023703| -0.023703
h-5 6900.00] 3901.79| -0.007194| -0.010677| 0.003483
h-4 6900.00] 3889.52| 0.000000| -0.003143| 0.003143
h-3 6950.00] 3857.59| 0.007246| -0.008210| 0.015457
h-2 6950.00] 3881.40| 0.000000f 0.006173| -0.006173
h-1 6750.00] 3934.87| -0.028777| 0.013775| -0.042552
h-0 7150.00f 3887.58| 0.059259( -0.012019| 0.071278
h+1 7100.00f 3955.58| -0.006993| 0.017492| -0.024485




h+2 | 7100.00] 3991.54] 0.000000] 0.009092] -0.009092
h+3 | 6950.00] 4049.89] -0.021127] 0.014619] -0.035746
h+4 | 6900.00] 4075.92] -0.007194] 0.006426] -0.013620
h+s | 7000.00] 4069.84] 0.014493] -0.001492] 0.015985
[ 25 |MRAT [PT. Mustika Ratu Thk | 12/07/12]h-7 580.00[ 4075.92
h-6 570.00] 4069.84| -0.918571| 0.000000[ -0.918571
h-5 570.00] 4069.84] -0.017241] -0.001492| -0.015749
h-4 560.00] 4055.20] -0.017544] -0.003597| -0.013947
h-3 560.00] 3985.05] 0.000000] -0.017299]  0.017299
h-2 570.00] 4009.68] 0.017857| 0.006181] 0.011676
h-1 560.00] 4019.13] -0.017544] 0.002358| -0.019902
h-0 560.00] 3984.12] 0.000000] -0.008712] 0.008712
h+1 550.00] 4019.67| -0.017857] 0.008924] -0.026781
h+2 560.00] 4047.47| 0.018182] 0.006914] 0.011268
h+3 550.00] 4080.67| -0.017857| 0.008204| -0.026062
h+4 550.00] 4081.64] 0.000000] 0.000236] -0.000236
h+5 560.00] 4096.20] 0.018182] 0.003567] 0.014614
| 26 |PJAA | PT. Pembangunan Jaya Ancol Tbk | 04/06/12]h-7 1030.00] 3902.51
h-6 | 1030.00] 3902.51| 0.839286| -0.047285 0.886571
h-5 1060.00] 3918.69] 0.029126] 0.004145 0.024981
h-4 | 1030.00] 3919.07] -0.028302] 0.000097| -0.028399
h-3 1050.00] 3917.92] 0.019417] -0.000293] 0.019711
h-2 1010.00] 3832.82] -0.038095] -0.021719] -0.016377
h-1 960.00] 3799.77] -0.049505( -0.008625| -0.040880
h-0 | 1050.00] 3654.58] 0.093750] -0.038209] 0.131959
h+1 | 1050.00] 3717.88] 0.000000] 0.017319] -0.017319
h+2 | 1020.00] 3841.33] -0.028571] 0.033206] -0.061777
h+3 | 1020.00] 3840.60] 0.000000] -0.000191] 0.000191
h+4 | 1010.00] 3825.33] -0.009804| -0.003975] -0.005828
h+s | 1010.00] 3866.21] 0.000000] 0.010688] -0.010688
| 27|PTBA |PT. Tambang Batubara Bukit Asam Thk | 29/05/12|h-7 | 17000.00[ 3940.11




h-6 17000.00( 3940.11| 0.000000( 0.019113]| -0.019113
h-5 16500.00f 4021.10f -0.029412| 0.020556( -0.049968
h-4 16900.00( 3981.58| 0.024242( -0.009829| 0.034071
h-3 16200.00f 3984.87| -0.041420| 0.000828( -0.042248
h-2 16300.00f 3902.51| 0.006173( -0.020669| 0.026842
h-1 16300.00f 3918.69] 0.000000| 0.004145 -0.004145
h-0 15950.00f 3919.07| -0.021472| 0.000097 -0.021569
h+1 15000.00f 3917.92| -0.059561( -0.000293| -0.059268
h+2 15000.00f 3832.82| 0.000000| -0.021719 0.021719
h+3 13250.00f 3799.77| -0.116667| -0.008625( -0.108042
h+4 13150.00f 3654.58| -0.007547( -0.038209| 0.030661
h+5 13700.00f 3717.88| 0.041825( 0.017319| 0.024506
| 28 |scco | PT. Supreme Cable Manufacturing & Commerce Thk | 29/06/12[h-7 5150.00] 3901.79
h-6 5100.00f 3889.52| -0.627737| 0.046168| -0.673905
h-5 5100.00f 3889.52| -0.009709( -0.003143| -0.006565
h-4 5100.00f 3857.59| 0.000000| -0.008210f 0.008210
h-3 4900.00f 3881.40( -0.039216( 0.006173| -0.045388
h-2 4900.00( 3934.87( 0.000000| 0.013775| -0.013775
h-1 4900.00f 3887.58( 0.000000( -0.012019| 0.012019
h-0 4900.00] 3955.58| 0.000000 0.017492| -0.017492
h+1 5000.00f 3991.54| 0.020408| 0.009092| 0.011316
h+2 5000.00] 4049.89| 0.000000 0.014619( -0.014619
h+3 4800.00f 4075.92 -0.040000( 0.006426| -0.046426
h+4 4500.00] 4069.84 -0.062500( -0.001492]| -0.061008
h+5 5050.00f 4055.20] 0.122222] -0.003597| 0.125819
[ 29|sMCB [PT. Holcim Indonesia Thk | 07/05/12|h-7 2575.00[ 4163.98
h-6 2575.00] 4163.98| -0.490099| 0.026826( -0.516925
h-5 2575.00] 4180.73] 0.000000{ 0.004023| -0.004023
h-4 2650.00] 4195.98| 0.029126| 0.003648| 0.025478
h-3 2650.00] 4219.30] 0.000000| 0.005556| -0.005556
h-2 2675.00] 4224.001 0.009434| 0.001116f 0.008318




h-1 | 2600.00] 4216.68] -0.028037] -0.001733] -0.026304
h-0 | 2675.00] 4158.86] 0.028846] -0.013712] 0.042558
ht1 | 2675.00] 4181.07] 0.000000] 0.005341] -0.005341
h+2 | 2775.00] 4129.06] 0.037383] -0.012440] 0.049823
h+3 | 2700.00] 4133.63] -0.027027] 0.001107] -0.028134
hta | 2675.00] 4114.14] -0.009259] -0.004715] -0.004544
h+5 | 2650.00] 4053.07] -0.009346] -0.014845] 0.005499
| 30|SMGR |PT. Semen Gresik (Persero) Tbk | 17/07/12|n-7 | 11700.00] 3985.05
h-6 | 11700.00] 3985.05| 0.000000] -0.016783] 0.016783
h-5 | 11700.00] 4009.68] 0.000000] 0.006181] -0.006181
h-4 | 11250.00] 4019.13] -0.038462] 0.002358] -0.040820
h-3 | 11350.00] 3984.12] 0.008889] -0.008712] 0.017600
h-2 | 11450.00] 4019.67] 0.008811] 0.008924] -0.000113
h-1 | 11550.00] 4047.47] 0.008734] 0.006914| 0.001820
h-0 | 11550.00] 4080.67] 0.000000] 0.008204| -0.008204
h+1 | 11900.00] 4081.64] 0.030303] 0.000236] 0.030067
h+2 | 12000.00] 4096.20] 0.008403] 0.003567] 0.004836
h+3 | 11800.00] 4081.20] -0.016667| -0.003661] -0.013006
h+4 | 12000.00] 4009.79] 0.016949] -0.017497] 0.034446
h+s5 | 11850.00] 3992.11] -0.012500] -0.004409] -0.008091
| 31[SMRA |PT. Summarecon Agung Thk | 27/06/12|h-7 780.00] 3880.82
h-6 755.00] 3943.90| -0.936287| -0.012078| -0.924209
h-5 755.00 3943.90] -0.032051] 0.016255] -0.048306
h-4 750.00] 3901.79] -0.006623] -0.010677] 0.004054
h-3 720.00] 3889.52] -0.040000] -0.003143] -0.036857
h-2 720.00] 3857.59] 0.000000] -0.008210] 0.008210
h-1 760.00 3881.40[ 0.055556] 0.006173] 0.049383
h-0 770.00] 3934.87] 0.013158 0.013775] -0.000617
h+1 810.00] 3887.58] 0.051948[ -0.012019] 0.063967
h+2 790.00] 3955.58] -0.024691] 0.017492[ -0.042183
h+3 825.00] 3991.54] 0.044304] 0.009092[ 0.035212




h+4 840.00] 4049.89] 0.018182] 0.014619] 0.003563
h+5 835.00] 4075.92] -0.005952 0.006426] -0.012378
| 32[SMSM | PT. Selamat Sempurna Thk | 04/09/12]h-7 | 2050.00| 4145.88
h-6 | 2050.00] 4145.88] 0.000000] 0.017164| -0.017164
h-5 | 2050.00] 4142.85] 0.000000] -0.000731] 0.000731
h-4 | 2100.00] 4093.17] 0.024390] -0.011991] 0.036382
h-3 | 2075.00] 4025.58] -0.011905] -0.016512] 0.004607
h-2 | 2075.00] 4060.33] 0.000000] 0.008632] -0.008632
h-1 | 215000 4117.95] 0.036145] 0.014190] 0.021954
h-0 | 2150.00] 4105.25] 0.000000] -0.003083] 0.003083
h+1 | 2150.00] 4075.35] 0.000000] -0.007284| 0.007284
h+2 | 2175.00] 4102.86] 0.011628] 0.006749] 0.004879
h+3 | 2200.00] 4143.68] 0.011494] 0.009950] 0.001545
h+a | 222500 4160.66] 0.011364] 0.004098] 0.007266
h+s | 2250.00] 4155.36] 0.011236] -0.001275] 0.012511
[ 33[TBMS [PT. Tembaga Mulia Semanan Thk | 27/06/12[nh-7 5550.00| 3880.82
h-6 | 5550.00] 3880.82] 0.000000| -0.066069] 0.066069
h-5 | 5550.00] 3943.90] 0.000000] 0.016255] -0.016255
h-4 | 5550.00] 3901.79] 0.000000] -0.010677] 0.010677
h-3 | 5550.00] 3889.52] 0.000000] -0.003143] 0.003143
h-2 | 5550.00] 3857.59] 0.000000] -0.008210] 0.008210
h-1 | 5550.00] 3881.40] 0.000000] 0.006173] -0.006173
h-0 | 5550.00] 3934.87] 0.000000] 0.013775] -0.013775
h+1 | 5550.00] 3887.58] 0.000000] -0.012019] 0.012019
h+2 | 5550.00] 3955.58] 0.000000] 0.017492] -0.017492
h+3 | 5550.00] 3991.54] 0.000000] 0.009092] -0.009092
h+4 | 5550.00] 4049.89] 0.000000] 0.014619] -0.014619
h+s | 5550.00] 4075.92] 0.000000] 0.006426] -0.006426
[ 34|TCID [PT. Mandom Indonesia Thk | 11/05/12|h-7 8600.00| 4224.00
h-6 | 8600.00] 4224.00] 0.549550] 0.036332] 0.513218
h-5 | 8600.00] 4216.68] 0.000000] -0.001733] 0.001733




h-4 | 8600.00] 4158.86] 0.000000] -0.013712] 0.013712
h-3 | 8600.00] 4181.07] 0.000000] 0.005341] -0.005341
h-2 | 8600.00] 4129.06] 0.000000] -0.012440] 0.012440
h-1 | 9000.00] 4133.63] 0.046512] 0.001107] 0.045405
h-0 | 8600.00] 4114.14] -0.044444] -0.004715] -0.039729
h+1 | 8600.00] 4053.07] 0.000000] -0.014845] 0.014845
h+2 | 8600.00] 4045.64] 0.000000] -0.001831] 0.001831
h+3 | 8600.00] 3980.50] 0.000000] -0.016103] 0.016103
h+a | 8600.00] 3940.11] 0.000000] -0.010146] 0.010146
h+5 | 8600.00] 4021.10] 0.000000] 0.020556] -0.020556

| 35 |[TGKA | PT. Tigaraksa Satria Tbk | 07/05/12|h-7 1400.00] 4163.98
h-6 | 1400.00] 4163.98| -0.837209| 0.035533] -0.872742
h-5 | 1400.00] 4180.73] 0.000000] 0.004023] -0.004023
h-4 | 1400.00] 4195.98] 0.000000] 0.003648] -0.003648
h-3 | 1500.00] 4219.30] 0.071429] 0.005556] 0.065873
h-2 | 1500.00] 4224.00] 0.000000] 0.001116] -0.001116
h-1 | 1500.00] 4216.68] 0.000000] -0.001733] 0.001733
h-0 | 1500.00] 4158.86] 0.000000] -0.013712] 0.013712
h+1 | 1500.00] 4181.07] 0.000000] 0.005341] -0.005341
h+2 | 1500.00] 4129.06] 0.000000] -0.012440] 0.012440
h+3 | 1500.00] 4133.63] 0.000000] 0.001107] -0.001107
h+a | 1500.00] 4114.14] 0.000000] -0.004715] 0.004715
h+s | 1500.00] 4053.07] 0.000000] -0.014845] 0.014845

[ 36 [TOTL [ PT. Total Bangun Persada Thk | 04/06/12|h-7 570.00[ 3902.51
h-6 570.00] 3902.51] -0.620000| -0.037147| -0.582853
h-5 560.00] 3918.69] -0.017544] 0.004145] -0.021689
h-4 550.00] 3919.07] -0.017857| 0.000097] -0.017954
h-3 530.00] 3917.92] -0.036364 -0.000293] -0.036070
h-2 510.00] 3832.82] -0.037736 -0.021719] -0.016017
h-1 495.00] 3799.77] -0.029412[ -0.008625] -0.020787
h-0 465.00] 3654.58] -0.060606] -0.038209] -0.022397




h+1 485.00] 3717.88] 0.043011] 0.017319] 0.025692
h+2 470.00] 3841.33] -0.030928] 0.033206] -0.064134
h+3 455.00] 3840.60] -0.031915] -0.000191] -0.031724
h+4 465.00 3825.33] 0.021978[ -0.003975] 0.025953
h+5 45500 3866.21] -0.021505| 0.010688] -0.032193
[ 37 |[TSPC | PT. Tempo Scan Pacific Thk | 12/07/12]h-7 2875.00| 4075.92
h-6 | 2875.00] 4075.92] 0.000000] 0.054240] -0.054240
h-5 | 2875.00] 4069.84] 0.000000] -0.001492] 0.001492
h-4 | 2850.00] 4055.20] -0.008696] -0.003597| -0.005099
h-3 | 2800.00] 3985.05] -0.017544] -0.017299] -0.000245
h-2 | 2825.00] 4009.68] 0.008929] 0.006181] 0.002747
h-1 | 2800.00] 4019.13] -0.008850] 0.002358] -0.011208
h-0 | 2800.00] 3984.12] 0.000000] -0.008712] 0.008712
h+1 | 2775.00] 4019.67] -0.008929] 0.008924] -0.017852
h+2 | 2775.00] 4047.47] 0.000000] 0.006914] -0.006914
h+3 | 2775.00] 4080.67] 0.000000] 0.008204] -0.008204
h+4 | 2850.00] 4081.64] 0.027027] 0.000236] 0.026791
h+s | 2825.00] 4096.20] -0.008772] 0.003567] -0.012339
[ 38 |uNIC [PT. Unggul Indah Cahaya Tbk | 10/07/12]h-7 2000.00[ 3991.54
h-6 | 2000.00] 3991.54] -0.292035| -0.025550| -0.266486
h-5 | 2000.00] 4049.89] 0.000000] 0.014619] -0.014619
h-4 | 2000.00] 4075.92] 0.000000] 0.006426] -0.006426
h-3 1990.00] 4069.84] -0.005000] -0.001492] -0.003508
h-2 1990.00] 4055.20[  0.000000] -0.003597| " 0.003597
h-1 1990.00] 3985.05] 0.000000| -0.017299] 0.017299
h-0 | 1990.00] 4009.68] 0.000000] 0.006181] -0.006181
h+1 | 1990.00] 4019.13] 0.000000] 0.002358| -0.002358
h+2 | 1990.00] 3984.12] 0.000000] -0.008712] 0.008712
h+3 | 1990.00] 4019.67] 0.000000] 0.008924] -0.008924
h+4 | 1990.00] 4047.47] 0.000000] 0.006914] -0.006914
h+s | 1990.00] 4080.67] 0.000000] 0.008204] -0.008204




[ 39 |UNSP [PT. Bakrie Sumatera Plantation Thk | 08/08/12]h-7 174.00| 4142.34
h-6 169.00] 4130.47| -0.915075| 0.012202[ -0.927278
h-5 169.00] 4130.47| -0.028736[ -0.002866] -0.025870
h-4 168.00] 4093.11] -0.005917[ -0.009043] 0.003126
h-3 166.00] 4099.81] -0.011905] 0.001637] -0.013542
h-2 167.00] 4105.50] 0.006024] 0.001387| 0.004637
h-1 166.00] 4085.58] -0.005988[ -0.004852] -0.001136
h-0 159.00] 4090.71] -0.042169] 0.001255 -0.043424
h+1 151.00] 4131.17] -0.050314] 0.009891| -0.060205
h+2 144.00] 4141.56] -0.046358] 0.002516] -0.048874
h+3 146.00] 4102.53] 0.013889] -0.009425] 0.023314
h+4 139.00] 4121.56] -0.047945] 0.004638| -0.052583
h+5 137.00] 4141.99] -0.014388] 0.004957| -0.019345

| 40 |[UNTR [ PT. United Tractors Thk | 11/05/12[n-7 | 29300.00] 4224.00
h-6 | 29300.00] 4224.00] 0.000000] 0.019801] -0.019801
h-5 | 28450.00] 4216.68] -0.029010| -0.001733| -0.027277
h-4 | 27500.00] 415886 -0.033392 -0.013712[ -0.019680
h-3 | 26900.00] 4181.07] -0.021818] 0.005341] -0.027159
h-2 | 27500.00] 4129.06] 0.022305] -0.012440] 0.034745
h-1 | 27150.00] 4133.63] -0.012727| 0.001107] -0.013834
h-0 | 26650.00] 4114.14] -0.018416] -0.004715] -0.013701
h+1 | 26600.00] 4053.07| -0.001876| -0.014845] 0.012968
h+2 | 26950.00] 4045.64] 0.013158] -0.001831] 0.014989
h+3 | 26950.00] 3980.50] 0.000000] -0.016103] 0.016103
h+4 | 26950.00] 3940.11] 0.000000] -0.010146] 0.010146
h+5 | 26650.00] 4021.10] -0.011132] 0.020556] -0.031688

| 41|WIKA |PT. wijayaKarya (Persero) Thk | 23/05/12|h-7 1020.00| 4114.14
h-6 1020.00] 4114.14] -0.961726| 0.023138] -0.984864
h-5 1020.00] 4053.07] 0.000000] -0.014845] 0.014845
h-4 1020.00] 4045.64] 0.000000| -0.001831] 0.001831
h-3 1030.00] 3980.50] 0.009804] -0.016103]  0.025907




h-2 1030.00f 3940.11| 0.000000| -0.010146| 0.010146
h-1 1010.00| 4021.10f -0.019417| 0.020556| -0.039973
h-0 1020.00| 3981.58| 0.009901| -0.009829( 0.019730
h+1 1000.00| 3984.87| -0.019608| 0.000828| -0.020435
h+2 1000.00f 3902.51| 0.000000| -0.020669| 0.020669
h+3 990.00f 3918.69 -0.010000| 0.004145| -0.014145
h+4 950.00f 3919.07| -0.040404| 0.000097| -0.040501
h+5 920.00f 3917.92 -0.031579] -0.000293| -0.031286




2012

1 [ADME |PT. AdiraDinamika Multi Finance Thk 29/05/12 |h-7 12300.00| 3940.11
h-6 | 12300.00] 3940.11] 0.000000] 0.000000{ 0.000000
h-5 [ 12100.00] 4021.10] -0.016260] 0.020556] -0.036816
h-4 | 12200.00] 3981.58] 0.008264] -0.009829] 0.018093
h-3 [ 12150.00] 3984.87] -0.004098] 0.000828] -0.004926
h-2 [ 12200.00] 3902.51] 0.004115] -0.020669] 0.024785
h-1 [ 12000.00] 3918.69] -0.016393] 0.004145] -0.020539
h-0 | 11000.00] 3919.07] -0.083333] 0.000097] -0.083430
h+1 | 10300.00] 3917.92] -0.063636] -0.000293] -0.063343
h+2 [ 10700.00] 3832.82] 0.038835] -0.021719] 0.060554
h+3 | 9900.00] 3799.77] -0.074766] -0.008625] -0.066141
h+4 | 9850.00] 3654.58] -0.005051] -0.038209] 0.033158
h+s | 9900.00] 3717.88] 0.005076] 0.017319] -0.012243
| 2 |AKRA |PT. AKR Corporindo Thk |06/06/12 [h-7 3525.00| 3919.07
h-6 | 3375.00] 3917.92| -0.659091| 0.053805| -0.712896
h-5 | 3375.00] 3917.92] -0.042553] -0.000293] -0.042260
h-4 | 3375.00] 3832.82] 0.000000] -0.021719] 0.021719
h-3 | 3250.00] 3799.77] -0.037037] -0.008625] -0.028412
h-2 | 3400.00] 3654.58] 0.046154] -0.038209] 0.084363
h-1 | 3625.00] 3717.88] 0.066176] 0.017319] 0.048857
h-0 | 3700.00] 3841.33] 0.020690] 0.033206] -0.012516
h+1 | 3600.00] 3840.60] -0.027027] -0.000191] -0.026836
h+2 | 3650.00] 3825.33] 0.013889] -0.003975] 0.017864
h+3 | 3650.00] 3866.21] 0.000000] 0.010688] -0.010688
h+4 | 3725.00] 3852.58] 0.020548] -0.003527] 0.024075
h+5 | 3625.00] 3860.46] -0.026846] 0.002046] -0.028892
| 3 |ALMI [PT. Alumindo Light Metal Industry Thk  [01/10/12 [h-7 800.00| 4244.62




h-6 800.00] 4244.62| -0.779310[ 0.099511 -0.878822
h-5 810.00] 4200.91] 0.012500] -0.010297] 0.022797
h-4 780.00] 4226.89] -0.037037] 0.006182] -0.043220
h-3 780.00 4180.16] 0.000000] -0.011054] 0.011054
h-2 810.00] 4225.02] 0.038462] 0.010732] 0.027730
h-1 780.00] 4262.56] -0.037037| 0.008884] -0.045921
h-0 760.00 4236.29] -0.025641] -0.006162] -0.019479
h+1 710.00] 4256.84| -0.065789] 0.004850] -0.070639
h+2 730.00] 425151 0.028169] -0.001252] 0.029421
h+3 760.00 4271.46] 0.041096] 0.004692] 0.036403
h+4 730.00] 4311.31] -0.039474] 0.009330] -0.048804
h+5 730.00] 4268.24] 0.000000] -0.009992] 0.009992
| 4 |Asll | PT. AstraInternational Thk |16/05/12 [h-7 6885.00 4181.07
h-6 | 6860.00 4129.06] 0.000000 -0.032607| 0.032607
h-5 | 6860.00] 4129.06] -0.003631] -0.012440] 0.008809
h-4 | 6795.00] 4133.63] -0.009475] 0.001107] -0.010582
h-3 | 6840.00] 4114.14] 0.006623] -0.004715] 0.011338
h-2 | 6840.00] 4053.07] 0.000000] -0.014845] 0.014845
h-1 | 6840.00] 4045.64] 0.000000] -0.001831] 0.001831
h-0 | 668500 3980.50] -0.022661] -0.016103] -0.006558
h+1 | 6885.00] 3940.11] 0.029918] -0.010146] 0.040064
h+2 | 6775.00] 4021.10] -0.015977 0.020556] -0.036533
h+3 | 6775.00 3981.58] 0.000000] -0.009829] 0.009829
ht4 | 6585.00] 3984.87| -0.028044| 0.000828] -0.028872
h+s | 6600.00] 3902.51] 0.002278] -0.020669] 0.022947
| 5 |EKAD |PT. Ekadharma International Thk |12/07/12 [h-7 330.00| 4075.92
h-6 330.00] 4075.92| -0.950000] 0.044435| -0.994435
h-5 330.00] 4069.84] 0.000000] -0.001492] 0.001492




h-4 325.00] 4055.20] -0.015152] -0.003597| -0.011555
h-3 335.00] 3985.05] 0.030769] -0.017299] 0.048069
h-2 325.00] 4009.68] -0.029851] 0.006181] -0.036032
h-1 320.00] 4019.13] -0.015385] 0.002358] -0.017743
h-0 325.00] 3984.12] 0.015625] -0.008712] 0.024337
h+1 320.00] 4019.67] -0.015385] 0.008924| -0.024308
h+2 335.00] 4047.47] 0.046875] 0.006914] 0.039961
h+3 340.00] 4080.67] 0.014925] 0.008204] 0.006721
h+4 330.00] 4081.64] -0.029412] 0.000236] -0.029648
h+5 325.00] 4096.20] -0.015152[ 0.003567| -0.018719
| 6 |GJTL [PT. Gajah Tunggal Tbk [19/06/12 [h-7 | 2300.00] 3866.21
h-6 | 2300.00] 3866.21] 0.000000] -0.056146] 0.056146
h-5 | 2300.00] 3852.58] 0.000000] -0.003527] 0.003527
h-4 | 2225.00] 3860.46] -0.032609] 0.002046] -0.034655
h-3 | 2275.00] 3791.62] 0.022472] -0.017833] 0.040305
h-2 | 2250.00] 3818.11] -0.010989] 0.006987] -0.017976
h-1 | 2250.00] 3860.16] 0.000000] 0.011012] -0.011012
h-0 | 2375.00] 3880.82] 0.055556] 0.005352] 0.050203
ht1 | 2325.00] 3943.90] -0.021053] 0.016255] -0.037307
h+2 | 2350.00] 3901.79] 0.010753] -0.010677] 0.021430
h+3 | 2375.00] 3889.52] 0.010638] -0.003143] 0.013782
ht4 | 2375.00] 3857.59] 0.000000] -0.008210] 0.008210
h+s | 2350.00] 3881.40] -0.010526] 0.006173] -0.016699
| 7 IGAR [PT. Kageo Igar Jaya Thk |13/04/12 |h-7 690.00| 4134.04
h-6 690.00 4134.04| -0.706383] 0.065089 -0.771472
h-5 72000 4166.37] 0.043478] 0.007822] 0.035656
h-4 740.00] 4154.07] 0.027778] -0.002954] 0.030732
h-3 730.00] 4149.80] -0.013514] -0.001027] -0.012486




h-2 730.00] 4130.01] 0.000000] -0.004768] 0.004768
h-1 710.00] 4139.54] -0.027397] 0.002307] -0.029704
h-0 630.00] 4159.28] -0.112676] 0.004768] -0.117444
h+1 610.00] 4146.58] -0.031746] -0.003052] -0.028694
h+2 590.00 4157.37] -0.032787] 0.002601] -0.035388
h+3 610.00] 4166.24] 0.033898] 0.002134] 0.031764
h+4 590.00] 4163.72] -0.032787] -0.000605] -0.032182
h+5 580.00] 4181.37] -0.016949] 0.004239] -0.021189
| 8 [INTA |PT. Intraco Penta Thk |12/07/12 [h-7 760.00| 4075.92
h-6 750.00] 4069.84| 0.293103| -0.026674] 0.319777
h-5 750.00] 4069.84] -0.013158] -0.001492] -0.011666
h-4 750.00] 4055.20] 0.000000] -0.003597] 0.003597
h-3 730.00] 3985.05] -0.026667| -0.017299] -0.009367
h-2 740.00] 4009.68] 0.013699] 0.006181] 0.007517
h-1 730.00] 4019.13] -0.013514] 0.002358] -0.015872
h-0 720.00] 3984.12] -0.013699] -0.008712] -0.004987
h+1 710.00] 4019.67| -0.013889] 0.008924] -0.022813
h+2 700.00] 4047.47] -0.014085] 0.006914] -0.020999
h+3 730.00] 4080.67] 0.042857] 0.008204] 0.034653
h+4 730.00] 4081.64] 0.000000] 0.000236] -0.000236
h+5 730.00] 4096.20] 0.000000] 0.003567] -0.003567
| 9 |aTPE | PT. Jasuindo Tiga Perkasa Thk l05/07/12 |h-7 400.00| 3934.87
h-6 400.00] 3934.87| -0.452055 -0.039385| -0.412670
h-5 405.00] 3887.58] 0.012500] -0.012019] 0.024519
h-4 405.00] 3955.58] 0.000000] 0.017492] -0.017492
h-3 405.00] 3991.54] 0.000000] 0.009092] -0.009092
h-2 405.00] 4049.89] 0.000000] 0.014619] -0.014619
h-1 405.00] 4075.92] 0.000000] 0.006426] -0.006426




h-0 400.00] 4069.84] -0.012346] -0.001492| -0.010854
h+1 395.00] 4055.20] -0.012500] -0.003597| -0.008903
h+2 395.00 3985.05] 0.000000] -0.017299] 0.017299
h+3 395.00] 4009.68] 0.000000] 0.006181] -0.006181
h+4 395.00] 4019.13] 0.000000] 0.002358] -0.002358
h+5 395.00 3984.12| 0.000000] -0.008712] 0.008712
| 10|LTLS | PT. Lautan Luas Tbk |27/06/12 |h-7 810.00| 3880.82
h-6 810.00] 3880.82] 0.000000] -0.025929] 0.025929
h-5 810.00] 3943.90] 0.000000] 0.016255] -0.016255
h-4 800.00] 3901.79] -0.012346] -0.010677] -0.001669
h-3 790.00] 3889.52] -0.012500] -0.003143] -0.009357
h-2 810.00] 3857.59] 0.025316] -0.008210] 0.033527
h-1 820.00] 3881.40] 0.012346] 0.006173] 0.006173
h-0 790.00] 3934.87| -0.036585] 0.013775 -0.050360
h+1 800.00] 3887.58] 0.012658] -0.012019] 0.024677
h+2 790.00] 3955.58] -0.012500] 0.017492] -0.029992
h+3 800.00] 3991.54] 0.012658] 0.009092] 0.003567
h+4 800.00] 4049.89] 0.000000] 0.014619] -0.014619
h+5 810.00] 4075.92] 0.012500] 0.006426] 0.006074
| 11|MICE [ PT. Multi Indocitra Tbk |03/09/12 [h-7 455.00| 4145.40
h-6 455.00] 414540 -0.438272| 0.017047| -0.455319
h-5 460.00] 4145.88] 0.010989] 0.000116] 0.010873
h-4 435.00] 4142.85] -0.054348] -0.000731] -0.053617
h-3 420,00 4093.17] -0.034483] -0.011991] -0.022491
h-2 425.00] 4025.58] 0.011905] -0.016512] 0.028417
h-1 415.00] 4060.33] -0.023529] 0.008632] -0.032161
h-0 385.00 4117.95] -0.072289] 0.014190] -0.086479
h+1 380.00] 4105.25] -0.012987| -0.003083] -0.009904




h+2 390.00] 407535 0.026316] -0.007284| 0.033599
h+3 390.00] 4102.86] 0.000000] 0.006749] -0.006749
h+4 390.00 4143.68] 0.000000] 0.009950] -0.009950
h+5 390.00] 4160.66] 0.000000] 0.004098| -0.004098
| 12|scMA | PT. Surya CitraMedia Thk |14/06/12 [h-7 1810.00] 3841.33
h-6 | 1810.00] 3841.33] 0.000000] -0.076750] 0.076750
h-5 1810.00] 3840.60] 0.000000] -0.000191| 0.000191
h-4 | 1760.00] 3825.33] -0.027624] -0.003975] -0.023649
h-3 1760.00] 3866.21] 0.000000] 0.010688| -0.010688
h-2 1770.00] 3852.58] 0.005682| -0.003527| 0.009209
h-1 | 1740.00] 3860.46] -0.016949] 0.002046] -0.018995
h-0 | 1740.00] 3791.62] 0.000000] -0.017833] 0.017833
h+#1 | 1730.00] 3818.11] -0.005747 0.006987| -0.012734
h+2 | 1730.00] 3860.16] 0.000000] 0.011012] -0.011012
h+3 | 1730.00] 3880.82] 0.000000] 0.005352] -0.005352
h+4 | 1800.00] 3943.90] 0.040462] 0.016255] 0.024208
h+s | 1910.00] 3901.79] 0.061111] -0.010677] 0.071788
| 13|TOTO [PT. Surya Toto Indonesia Thk |22/06/12 |h-7 | 56950.00] 3654.58
h-6 | 56950.00] 3654.58] 0.000000 -0.063357| 0.063357
h-5 | 56950.00] 3717.88] 0.000000] 0.017319] -0.017319
h-4 | 56950.00] 3841.33] 0.000000] 0.033206] -0.033206
h-3 | 56950.00] 3840.60] 0.000000] -0.000191] 0.000191
h-2 | 56950.00] 3825.33] 0.000000] -0.003975] 0.003975
h-1 | 56950.00] 3866.21] 0.000000] 0.010688] -0.010688
h-0 | 56850.00] 3852.58] -0.001756] -0.003527] 0.001771
h+1 | 56850.00] 3860.46] 0.000000] 0.002046] -0.002046
h+2 | 56850.00] 3791.62] 0.000000] -0.017833] 0.017833
h+3 | 56850.00] 3818.11] 0.000000] 0.006987| -0.006987




h+4 | 56850.00] 3860.16] 0.000000] 0.011012] -0.011012
h+5 | 50000.00] 3880.82] -0.120493] 0.005352] -0.125845

| 14|UNVR [PT. Unilever Indonesia Tbk |27/06/12 |n-7 | 24000.00] 4096.20
h-6 | 23700.00] 4081.20] -0.526000] 0.051635] -0.577635
h-5 | 23700.00] 4081.20] -0.012500] -0.003661] -0.008839
h-4 | 23050.00] 4009.79] -0.027426] -0.017497[ -0.009929
h-3 | 22750.00] 3992.11] -0.013015] -0.004409] -0.008606
h-2 [ 22650.00] 4000.84] -0.004396] 0.002186] -0.006581
h-1 [ 23200.00] 4004.78] 0.024283] 0.000984] 0.023299
h-0 | 23150.00] 4084.21] -0.002155] 0.019835] -0.021990
h+1 | 22900.00] 4099.12] -0.010799] 0.003650] -0.014450
h+2 [ 23600.00] 4142.34] 0.030568] 0.010543] 0.020025
h+3 [ 24750.00] 4130.47] 0.048729] -0.002866] 0.051595
h+4 | 24050.00] 4093.11] -0.028283] -0.009043] -0.019240
h+5 | 24100.00] 4099.81] 0.002079] 0.001637] 0.000442




-0.266486 -0.927278 -0.019801 -0.984864( -0.152088| -0.001217 [-0.001217| -0.994898
-0.014619(-0.025870(-0.027277] 0.014845 0.637706| 0.005102 | 0.003885| 2.307936
-0.006426( 0.003126 [-0.019680| 0.001831 0.141824| 0.001135 | 0.005020 | 0.413202
-0.003508(-0.013542(-0.027159| 0.025907 0.419985| 0.003360 | 0.008379 | 1.068415
0.003597 | 0.004637 | 0.034745] 0.010146 0.459464| 0.003676 | 0.012055| 1.745107
0.017299 (-0.001136|-0.013834]-0.039973| 0.029327| 0.000235 | 0.012290 | 0.093846
-0.006181(-0.043424(-0.013701| 0.019730| -1.715341( -0.013723 |-0.001433] -3.690916
-0.002358(-0.060205( 0.012968 | -0.020435| -0.038437| -0.000307 |-0.001740( -0.116483
0.008712 [-0.048874| 0.014989 | 0.020669 | -0.601754| -0.004814 |-0.006555| -1.822493
-0.008924( 0.023314 | 0.016103 |-0.014145| 0.624575| 0.004997 |-0.001558| 1.960624
-0.006914(-0.052583| 0.010146 | -0.040501| -0.369624( -0.002957 | -0.004515| -1.096761
-0.008204(-0.019345(-0.031688]-0.031286| 0.209753| 0.001678 |-0.002837| 0.851835

0.071015 | 0.859844 | 0.000392 | 0.969957 | 132.951031| 0.072748
0.000214 | 0.000669 | 0.000744 | 0.000220 4.824012| 0.013857
0.000041 | 0.000010 | 0.000387 | 0.000003 0.411494| 0.004047
0.000012 | 0.000183 | 0.000738 | 0.000671 1.302257| 0.007200
0.000013 | 0.000022 | 0.001207 | 0.000103 3.403238| 0.011639
0.000299 | 0.000001 | 0.000191 | 0.001598 0.158249( 0.002510
0.000038 | 0.001886 | 0.000188 | 0.000389 | 14.021722| 0.023625
0.000006 | 0.003625 | 0.000168 | 0.000418 0.180445( 0.002680
0.000076 | 0.002389 | 0.000225 | 0.000427 3.292665| 0.011448
0.000080 | 0.000544 | 0.000259 | 0.000200 3.884083| 0.012434
0.000048 | 0.002765 | 0.000103 | 0.001640 1.371969( 0.007390
0.000067 | 0.000374 | 0.001004 | 0.000979 0.825490( 0.005732

0.002210
0.002210
0.002746
0.003145
0.002106
0.002500
0.003718
0.002640
0.002641
0.002548
0.002696
0.001970




h-5 0.005102 | -0.049968 | 0.197112 | 0.030956
h-4 0.001135 | -0.177203 | 0.253511 | 0.038948
h-3 0.003360 | -0.132722 | 0.232591 | 0.044503
h-2 0.003676 | -0.101555 | 0.119341 | 0.029681
h-1 0.000235 | -0.143721 | 0.182115 | 0.035236
h-0 -0.013723 | -0.274149 | 0.188700 | 0.050971
h+1 -0.000307 | -0.072849 | 0.257462 | 0.037428
h+2 -0.004814 | -0.154079 | 0.195739 | 0.037093
h+3 0.004997 | -0.108042 | 0.231009 | 0.035794
h+4 -0.002957 | -0.177258 | 0.249524 | 0.038129
h+5 0.001678 | -0.057640 | 0.125819 | 0.027879




-0.412670| 0.025929 | -0.455319 0.076750( 0.063357 | -0.577635| -0.658122| -0.012417(-0.314304| -1.904489
0.024519 |-0.016255| 0.010873 | 0.000191 | -0.017319 | -0.008839 | -0.237920| -0.004489|-0.318793| -1.799565
-0.017492 | -0.001669 | -0.053617 | -0.023649 | -0.033206 | -0.009929 | -0.038176| -0.000720|-0.319514| -0.223181
-0.009092 | -0.009357 | -0.022491 | -0.010688 | 0.000191 | -0.008606 0.194549( 0.003671]-0.315843 1.209063
-0.014619 | 0.033527 | 0.028417 | 0.009209 | 0.003975 | -0.006581 0.451042| 0.008510]-0.307333 1.682578
-0.006426 | 0.006173 | -0.032161 | -0.018995 | -0.010688 | 0.023299 | -0.403134| -0.007606(-0.314939| -2.507174
-0.010854 [ -0.050360 | -0.086479 | 0.017833 | 0.001771 | -0.021990 | -0.668351| -0.012610|-0.327549| -4.047839
-0.008903 | 0.024677 | -0.009904 | -0.012734 | -0.002046 | -0.014450 | -0.328861| -0.006205|-0.333754| -2.159520
0.017299 |-0.029992 | 0.033599 |-0.011012 | 0.017833 | 0.020025 0.219953| 0.004150]-0.329604 1.497519
-0.006181 | 0.003567 | -0.006749 | -0.005352 | -0.006987 | 0.051595 0.016348| 0.000308]-0.329296 0.090003
-0.002358 [ -0.014619 | -0.009950 | 0.024208 | -0.011012 | -0.019240 | -0.081423| -0.001536|-0.330832| -0.505005
0.008712 | 0.006074 | -0.004098 | 0.071788 | -0.125845| 0.000442 | -0.111392| -0.002102(-0.332934| -0.727557

0.170296( 0.000672| 0.207315 0.005891| 0.004014( 0.333662|147.456136| 0.162999
0.000601| 0.000264| 0.000118| 0.000000{ 0.000300| 0.000078| 3.397230( 0.024741
0.000306| 0.000003| 0.002875| 0.000559| 0.001103| 0.000099| 0.174988( 0.005615
0.000083| 0.000088| 0.000506| 0.000114| 0.000000| 0.000074| 1.811291| 0.018065
0.000214| 0.001124| 0.000808| 0.000085| 0.000016| 0.000043| 3.174605( 0.023917
0.000041| 0.000038| 0.001034| 0.000361| 0.000114| 0.000543| 6.846279| 0.035122
0.000118| 0.002536| 0.007479( 0.000318| 0.000003| 0.000484| 16.527950( 0.054571
0.000079| 0.000609| 0.000098| 0.000162| 0.000004| 0.000209| 4.650638( 0.028947
0.000299| 0.000900| 0.001129| 0.000121| 0.000318| 0.000401| 2.313525( 0.020417
0.000038| 0.000013| 0.000046| 0.000029| 0.000049| 0.002662| 0.291754( 0.007250
0.000006| 0.000214| 0.000099| 0.000586( 0.000121] 0.000370| 0.401592| 0.008506
0.000076| 0.000037| 0.000017| 0.005154| 0.015837| 0.000000| 0.717016( 0.011366

0.002495
0.002495
0.003227
0.003036
0.005058
0.003034
0.003115
0.002873
0.002771
0.003427
0.003042
0.002889




h-5 -0.00449 | -0.11208 | 0.04688 0.02541
h-4 -0.00072 | -0.09224 | 0.14336 0.03329
h-3 0.00367 | -0.04940 | 0.17321 0.03076
h-2 0.00851 | -0.07235 | 0.33793 0.05119
h-1 -0.00761 | -0.07484 | 0.09314 0.03042
h-0 -0.01261 | -0.11744 | 0.05020 0.02927
h+1 -0.00620 | -0.07958 | 0.09763 0.02973
h+2 0.00415 | -0.04330 | 0.12113 0.02823
h+3 0.00031 | -0.08636 | 0.17211 0.03359
h+4 -0.00154 | -0.05637 | 0.13982 0.03098
h+5 -0.00210 | -0.12584 | 0.07751 0.02972




Dividen Naik

h-6 -0.15209 -0.152088 -0.001217 -0.001217 2.22814

h-5 0.63771 0.005102 0.003885 2.307936 2.22814 Signifikan

h-4 0.14182 0.001135 0.005020 0.413202 2.22814 Tidak

h-3 0.41999 0.003360 0.008379 1.068415 2.22814 Tidak

h-2 0.45946 0.003676 0.012055 1.745107 2.22814 Tidak

h-1 0.02933 0.000235 0.012290 0.093846 2.22814 Tidak

h-0 -1.71534 -0.013723 -0.001433 -3.690916 2.22814 Signifikan

h+1 -0.03844 -0.000307 -0.001740 -0.116483 2.22814 Tidak

h+2 -0.60175 -0.004814 -0.006555 -1.822493 2.22814 Tidak*)

h+3 0.62458 0.004997 -0.001558 1.960624 2.22814 Tidak*)

h+4 -0.36962 -0.002957 -0.004515 -1.096761 2.22814 Tidak

h+5 0.20975 0.001678 -0.002837 0.851835 2.22814 Tidak
iividen Turun

h-6 -0.658122 -0.658122 -0.314304 -1.904489 2.22814

h-5 -0.237920 -0.004489 -0.318793 -1.799565 2.22814 Tidak

h-4 -0.038176 -0.000720 -0.319514 -0.223181 2.22814 Tidak

h-3 0.194549 0.003671 -0.315843 1.209063 2.22814 Tidak

h-2 0.451042 0.008510 -0.307333 1.682578 2.22814 Tidak

h-1 -0.403134 -0.007606 -0.314939 -2.507174 2.22814 Signifikan

h-0 -0.668351 -0.012610 -0.327549 -4.047839 2.22814 Signifikan

h+1 -0.328861 -0.006205 -0.333754 -2.159520 2.22814 Tidak*)

h+2 0.219953 0.004150 -0.329604 1.497519 2.22814 Tidak

h+3 0.016348 0.000308 -0.329296 0.090003 2.22814 Tidak

h+4 -0.081423 -0.001536 -0.330832 -0.505005 2.22814 Tidak

h+5 -0.111392 -0.002102 -0.332934 -0.727557 2.22814 Tidak




*) Signifikan jika alfa 10% (t-tabel= 1,81246)
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