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ABSTRAK

Pasar modal merupakan instrumen perekonomian yang berperan strategis
dalam pembangunan nasional, salah satu sumber pembiayaan di dunia usaha, serta
sebagai wahana investasi bagi masyarakat. Potensi investor Indonesia yang
memperhatikan aspek syari’ah dalam menginvestasikan dananya, mendorong
berkembangnya pasar modal syari’ah di Indonesia. Perusahaan-perusahaan yang
memenuhi berbagai kriteria emiten syari’ah akan masuk dalam Daftar Efek
Syariah (DES). Berdasarkan penelitian sebelumnya, meskipun masih terdapat
perbedaan hasil penelitian, secara umum beberapa penelitian mengungkapkan
bahwa pasar modal Indonesia sudah efisien bentuk setengah kuat. Event studies
merupakan metode pengujian efisiensi pasar bentuk setengah kuat guna menguiji
reaksi investor terhadap suatu peristiwa.

Penelitian ini bertujuan untuk menguji reaksi pasar terhadap event
pengumuman kenaikan harga Bahan Bakar Minyak (BBM) tanggal 17 November
2014. Penelitian ini dilakukan untuk menjawab apakah peristiwa tersebut
memiliki nilai informasi bagi investor yang tercermin pada perubahan harga
(diproksikan dengan abnormal return) dan volume perdagangan (diproksikan
dengan trading volume activity) di pasar modal. Penelitian ini melakukan
pengamatan pada 11 hari periode pengamatan (5 hari sebelum, 1 hari
pengumuman, 5 hari sesudah). Sampel dipilih secara purposive sampling dengan
kriteria-kriteria tertentu. Metode analisis yang digunakan yakni analisis uji t untuk
mengetahui nilai signifikansi di hari-hari seputar peristiwa sebagai indikator
penilaian terhadap kebermaknaan suatu informasi atas pengujian reaksi pasar.

Hasil uji t (perbandingan t-hitung dengan t-tabel) di hari-hari seputar
peristiwa menunjukkan terdapat abnormal return yang signifikan (menggunakan
indikator cumulative average abnormal return) pada t-4, t-2, t-1, t+1, dan t+3 dan
terhadap trading volume activity yang signifikan di seluruh waktu observasi. Hal
ini menunjukkan bahwa peristiwa kenaikan harga BBM yang terjadi tahun 2014
memiliki kandungan informasi bagi investor berbasis syari’ah yang direfleksikan
dengan perubahan harga dan volume yang terjadi pada perusahaan-perusahaan
yang terdaftar di DES.

Kata kunci: Pasar modal, hipotesis pasar efisien, kandungan informasi, abnormal
return saham, aktivitas volume perdagangan saham.
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BAB |

PENDAHULUAN

A. Latar Belakang Masalah

Pertumbuhan ekonomi adalah masalah pelik yang dihadapi setiap
negara dalam jangka panjang dan merupakan indikasi keberhasilan
pembangunan ekonomi. Pertumbuhan ekonomi yang berkelanjutan ialah
pertumbuhan yang ditopang oleh investasi, dan ini dianggap dapat
meningkatkan produktivitas yang mendorong meningkatnya pertumbuhan
ekonomi.

Pemikiran modern dalam manajemen keuangan  memiliki
kecenderungan bahwa kebutuhan akan dana lebih diprioritaskan kepada
mekanisme pasar, dalam hal ini diwakili oleh pasar modal. Pasar modal
sebagai instrumen perekonomian yang berperan strategis dalam pembangunan
nasional, salah satu sumber pembiayaan di dunia usaha, serta sebagai wahana
investasi bagi masyarakat tercermin dalam Undang-Undang Republik
Indonesia Nomor 8 Tahun 1995 Tentang Pasar Modal. Indonesia sebagai
negara yang memiliki potensi cukup bagus dalam sistem perekonomian Islam
menarik Badan Pengawas Pasar Modal dan Lembaga Keuangan (Bapepam-
LK) untuk melakukan terobosan baru dalam rangka pengembangan pasar
modal syari’ah di Indonesia.

Pasar modal syari’ah sama hal-nya dengan pasar modal konvensional,

namun ada beberapa peraturan syari’ah yang harus ditaati. Untuk lebih



mengembangkan pasar modal syari’ah, menyusul dibentuknya Jakarta Islamic
Index (JI1) yang terdiri dari 30 portofolio likuid saham-saham syari’ah tahun
2000 lalu. Pada tahun 2007 Bapepam-LK meluncurkan Daftar Efek Syariah
dan pada tahun 2011 PT Bursa Efek Indonesia meluncurkan Indeks Saham
Syariah Indonesia (ISSI) yang mencerminkan pergerakan saham-saham yang
masuk dalam Daftar Efek Syariah (DES) sehingga Indeks ini dapat dijadikan
acuan bagi investor untuk berinvestasi saham berbasis syari’ah.

Perkembangan aktivitas pasar modal tidak lepas dari peran pemodal
(investor) yang melakukan transaksi di pasar modal. Keputusan investasi oleh
investor merupakan suatu reaksi atas informasi atau suatu peristiwa yang
terjadi yang dapat mempengaruhi preferensi keputusan mereka dalam
berinvestasi. Oleh karenanya keterbukaan informasi sangatlah penting sebagai
pertimbangan pengambilan keputusan yang rasional dalam berinvestasi.

Fluktuasi harga saham dipengaruhi oleh beberapa faktor, di antaranya
adalah kinerja makro ekonomi, kekuatan pasar, dan faktor-faktor lainnya yang
tidak dapat dijelaskan. Kondisi makro ekonomi yang secara tidak langsung
mempengaruhi harga saham yakni tingkat inflasi, tingkat suku bunga, dan
kondisi politik di dalam negeri." Maka setiap peristiwa berskala nasional,

terlebih terkait langsung dengan permasalahan ekonomi dan bisnis, dapat

! Tjiptono Darmadji dan Hendy M. Fakhruddin, Pasar Modal di Indonesia: Pendekatan
Tanya Jawab (Jakarta: Salemba Empat, 2001), him. 113.



menimbulkan reaksi (memberi stimulus) positif atau negatif terhadap iklim
investasi.?

Bahan Bakar Minyak (BBM) merupakan komoditas yang memegang
peranan vital dalam semua aktivitas ekonomi. Peristiwa kenaikan harga BBM
yang selama ini terjadi memberikan dampak yang cukup signifikan di
masyarakat, terlebih pada dunia usaha.® Hal ini dikarenakan peristiwa tersebut
menyebabkan kenaikan pada pos-pos produksi sehingga meningkatkan biaya
secara keseluruhan dan mengakibatkan kenaikan harga pokok produksi, dari
bahan baku, ongkos distribusi, serta adanya tuntutan karyawan untuk
menaikkan upah yang pada akhirnya akan melemahkan aspek fundamental
perusahaan.

Keputusan pemerintah menaikkan harga BBM bersubsidi jenis
premium dan solar masing-masing sebesar Rp 2.000 per liter yang
diberlakukan per tanggal 18 November 2014 menimbulkan berbagai dampak
perekonomian nasional yang mempengaruhi pasar modal Indonesia. Bl rate
yang bertahan sudah sembilan bulan di level 7,5 % meningkat menjadi 7,75 %
dan kenaikan tersebut cenderung memperlambat pergerakan indeks saham.*

Namun para pelaku pasar, terutama investor asing, justru merespon positif

2 Riskin Hidayat, “Pengujian Pasar Efisien dan Single Index Modal pada Peristiwa
Pengumuman Kenaikan Harga BBM di Bursa Efek Indonesia,” Jurnal Potensio, Vol. 9 No. 1 (1
Juli 2008), him. 18.

® Arisyahidin HS, “Dampak Kebijakan Kenaikan Harga Bahan Bakar Minyak (BBM)
Terhadap Investasi Saham di Bursa Efek Indonesia (BEI),” Jurnal Iimu Manajemen, Revitalisasi,
Vol. 1 No. 2 (September 2012), him. 24.

* “Kenaikan IHSG masih Berlanjut, Ini Indikatornya,” http://www.m.news.viva.co.id,
akses 9 Desember 2014.


http://www.m.news.viva.co.id/

diumumkannya kebijakan tersebut sehingga IHSG penutup perdagangan hari
itu mampu bergerak positif, menguat 0,96 % atau 48,53 poin di level 5.102,47.

Kenaikan harga BBM sangat memungkinkan untuk mengakibatkan
perubahan perilaku investasi di Indonesia. Kebijakan tersebut menyebabkan
naiknya harga barang kebutuhan pokok masyarakat, biaya produksi menjadi
tinggi, harga semakin mahal sehingga daya beli masyarakat semakin menurun.
Terjadinya hubungan timbal balik antara naiknya biaya produksi dan turunnya
daya beli masyarakat berarti memperlemah perputaran roda ekonomi secara
keseluruhan di Indonesia. Kondisi ini dapat mempengaruhi iklim investasi
secara keseluruhan, baik dalam jangka pendek yakni kenaikan harga BBM
disikapi oleh pasar modal sebagai pusat perputaran dan indikator investasi
khususnya, maupun dalam jangka panjangnya.”

Menurut Jogiyanto, apabila informasi tersebut mengandung informasi
bagi pelaku pasar, maka diharapkan pasar akan bereaksi pada waktu
pengumuman tersebut diterima oleh pasar. Reaksi pasar ditunjukkan dengan
adanya perubahan harga dari sekuritas bersangkutan yang dapat diukur dengan
melihat tingkat keuntungan menggunakan return sebagai nilai perubahan
harga atau dengan menggunakan abnormal return. Apabila suatu
pengumuman atau peristiwa memberikan abnormal return kepada pasar, maka
dapat dikatakan bahwa pengumuman tersebut memiliki kandungan informasi.

Penelitian Aleksander membuktikan bahwa dilihat dari pergerakan

sahamnya, terjadi reaksi yang berbeda-beda pada berbagai sektor usaha yang

® Arisyahidin HS, “Dampak Kebijakan Kenaikan Harga Bahan Bakar Minyak”, him. 24.



ada di pasar modal. Hasil penelitiannya yakni terdapat reaksi pada sektor
properti, industri dasar, keuangan, manufaktur, aneka industri, serta sektor
perdagangan dan jasa di pasar modal terhadap pengumuman kenaikan harga
BBM industri (non subsidi) di tahun 2005 hingga 2007. Sedangkan pada
sektor pertanian, pertambangan, industri barang konsumsi, dan infrastruktur
tidak terpengaruh pengumuman tersebut. Variasi reaksi pasar sektoral
terhadap saham dikarenakan adanya perbedaan proporsi dampak yang
ditanggung setiap sektor usaha, seperti proporsi pemakaian bahan bakar
minyak. Semakin tinggi proporsi pemakaian bahan bakar minyak dari suatu
sektor, dikhawatirkan akan semakin menurunkan kapabilitas dari perusahaan
tersebut.’

Reaksi pasar modal terhadap informasi juga dapat dilihat dari tingkat
likuiditasnya, dengan parameter pergerakan aktivitas perdagangan di pasar.
Menurut Suryawijaya dan Setiawan, Trading Volume Activity (TVA)
merupakan suatu instrumen yang dapat digunakan untuk melihat reaksi pasar
modal terhadap informasi melalui parameter pergerakan aktivitas perdagangan
di pasar modal. Para investor dapat pula melakukan pengamatan tentang
informasi volume perdagangan terkait dengan harga saham. Saham dengan

volume perdagangan tinggi akan menghasilkan return saham yang tinggi.’

® Aleksander Bangun, “Pengaruh Pengumuman Harga BBM Industri (Non Subsidi)
Terhadap Indeks Harga Saham di Bursa Efek Indonesia,” tesis Magister Manajemen Universitas
Gadjah Mada Yogyakarta (2008), him. 137.

" St Tri Adi Setyawan, “Analisis Reaksi Pasar Modal Terhadap Kenaikan Harga BBM
(Studi Kasus: di Bursa Efek Jakarta untuk Saham-Saham LQ-45),” tesis Magister Manajemen
Universitas Diponegoro Semarang (2006), him. 6.



Studi peristiwa (event study) merupakan teknik analisis pengujian
efisiensi pasar bentuk setengah kuat yang umum digunakan untuk melihat ada
tidaknya reaksi dan perubahan pergerakan pasar modal terhadap suatu
informasi publik yang dihipotesakan dapat mempengaruhi harga saham.
Penerapan event study banyak digunakan dalam penelitian di bidang keuangan
dengan variasi kejadian yang sangat luas. Penelitian yang dilakukan Rini
Mahgiani terkait dampak pengumuman penundaan pencarian bantuan
International Monetary Fund (IMF) yang terjadi pada akhir Maret 2000,
Tatang dan Karvina yang meneliti atas peristiwa Kkrisis subprime mortgage
yang terjadi di Amerika Serikat tahun 2007, Nala Wirajaya terhadap
kandungan informasi atas publikasi laporan keuangan perusahaan, dan
peristiwa-peristiwa (informasi) lainnya.

Beberapa penelitian mengenai pengaruh kenaikan harga BBM
terhadap pasar modal telah banyak dilakukan. Hasil penelitian yang dilakukan
oleh Brilian tentang pengaruh kenaikan BBM tahun 2013 terhadap investasi
saham pada perusahaan yang terdaftar di JII, menunjukkan tidak terdapat rata-
rata abnormal return yang signifikan namun terdapat rata-rata TVA yang
signifikan di seputar peristiwa. Sedangkan hasil penelitian Tri Adi,
menunjukkan terdapat abnormal return yang signifikan pada kenaikan BBM
pada 1 Maret dan 1 Oktober tahun 2005. Satrio Wibisono dalam penelitiannya
menyatakan bahwa kenaikan harga BBM yang umumnya merupakan berita

buruk, belum tentu menyebabkan terjadinya abnormal return negatif karena



terdapat beberapa sektor perusahaan di Bursa Efek Indonesia (BEI) yang
mendapatkan akibat positif dari kenaikan harga BBM.

Pada hakekatnya tingkat kepekaan dinamika pasar modal akan terus-
menerus berkembang sensitivitasnya. Beberapa penelitian terdahulu di atas
menunjukkan tidak adanya konsistensi atas kandungan informasi yang diserap
oleh investor. Hal ini menjadi bahan pertimbangan penulis untuk meneliti
lebih lanjut sehingga dapat diperoleh konfirmasi lebih mendalam bagaimana
reaksi para pelaku pasar modal, khususnya yang berkecimpung dalam pasar
modal syari’ah, dalam menyikapi adanya pengumuman resmi pemerintah
mengenai kenaikan harga BBM di tengah kondisi pertumbuhan ekonomi
Indonesia yang mengalami perlambatan sepanjang tahun 2014,% dilihat dari
parameter abnormal return dan aktivitas volume perdagangan saham. Maka
berdasarkan latar belakang dan permasalahan di atas, judul yang diambil
dalam penelitian ini adalah “Analisis Reaksi Pasar Terhadap Informasi
Kenaikan Harga Bahan Bakar Minyak Tahun 2014 (Studi Pada

Perusahaan-Perusahaan yang Terdaftar di Daftar Efek Syariah)”.
B. Rumusan Masalah

Berdasarkan latar belakang di atas, maka perumusan masalah dalam
penelitian ini adalah:
1. Apakah pasar bereaksi terhadap informasi pengumuman kenaikan harga

Bahan Bakar Minyak tahun 2014, yakni dengan melihat:

® Tabita Diela, “BI: Sepanjang 2014 Ekonomi Indonesia ~Melambat,”
http://www.bisniskeuangan.kompas.com, akses 28 Desember 2014.
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a. Apakah terdapat abnormal return saham yang signifikan di seputar
pengumuman kenaikan harga Bahan Bakar Minyak?
b. Apakah terdapat trading volume activity saham yang signifikan di

seputar pengumuman kenaikan harga Bahan Bakar Minyak?

C. Tujuan dan Kegunaan Penelitian

Tujuan yang ingin dicapai penelitian ini adalah:

1. Untuk mengetahui ada tidaknya reaksi pasar terhadap informasi
pengumuman kenaikan harga Bahan Bakar Minyak tahun 2014, dengan
rincian tujuan antara lain:

a. Untuk mengetahui ada tidaknya abnormal return saham yang
signifikan di seputar pengumuman kenaikan harga Bahan Bakar
Minyak?

b. Untuk mengetahui ada tidaknya aktivitas volume perdagangan saham
yang signifikan di seputar pengumuman kenaikan harga Bahan Bakar
Minyak?

Sedangkan kegunaan dari penelitian ini di antaranya:

1. Bagi calon investor, investor, dan analis keuangan, diharapkan penelitian
ini dapat mendeskripsikan suatu pengambilan keputusan dalam
berinvestasi, sehingga dapat secara tepat memilih dan menganalisis
informasi-informasi yang relevan sebagai bahan pertimbangan dalam
pengambilan keputusan selama sebelum dan sesudah terjadinya suatu

peristiwa.



2. Bagi kalangan akademisi, penelitian ini diharapkan dapat menjadi bahan
masukan untuk pengembangan dunia ilmu pengetahuan, khususnya di
bidang pasar modal, sebagai penyumbang wawasan dan ilmu pengetahuan
yang lebih mendalam, serta sebagai dasar penelitian selanjutnya mengenai
dampak suatu peristiwa terhadap reaksi pasar modal Indonesia pada

umumnya dan khususnya pasar modal syari’ah di Indonesia.

D. Sistematika Pembahasan

Guna menjadikan penulisan skripsi ini lebih terarah dan tersistematis,
maka penulisannya di bagi ke dalam lima bab dengan sub-sub tersendiri pada
setiap bab sebagai perinciannya. Adapun sistematika pembahasan skripsi ini
yakni sebagai berikut:

Bab pertama merupakan bagian pendahuluan yang menjadi gambaran
awal penelitian. Bab ini berisikan gambaran singkat mengenai hal-hal yang
mendorong dilakukannya penelitian, perumusan masalah sebagai acuan
pertanyaan, tujuan dilakukannya penelitian sebagai jawaban dari rumusan
masalah dan rangkaian manfaat dari penelitian, serta sistematika pembahasan
atau gambaran umum atas isi penelitian.

Bab kedua menguraikan berbagai landasan yang dijadikan sebagai
acuan dalam penelitian ini, seperti ulasan singkat dari beberapa hasil
penelitian terdahulu yang dijadikan sebagai bahan rujukan penelitian,
membahas teori-teori yang berkaitan dengan masalah yang akan diteliti di
antaranya: ruang lingkup pasar modal di Indonesia dan pasar modal syari’ah,

pandangan harga dalam perspektif syari’ah, gambaran umum hipotesis pasar
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modal yang efisien secara umum maupun dalam perspektif syari’ah,
kandungan informasi secara umum dan dalam perspektif syari’ah, abnormal
return saham, serta aktivitas volume perdagangan saham. Bab ini juga berisi
pengembangan hipotesis yang terbentuk dari landasan-landasan penelitian
yang digunakan dan sebagai jawaban sementara atas permasalahan yang
diteliti.

Bab ketiga mendeskripsikan mengenai metode penelitian yang
digunakan dalam penelitian ini. Metode-metode penelitian ini di antaranya
berisi uraian mengenai jenis dan sifat penelitian, populasi dan sampel, metode
pengamatan, peristiwa yang dipilih sebagai fokus penelitian, periode
pengamatan, teknik pengumpulan data, definisi operasional variabel, serta
teknik penganalisisan data untuk menguji hipotesis yang diajukan.

Bab keempat membahas hasil analisis dari pengolahan data, baik
analisis secara deskriptif maupun hasil pengujian hipotesis yang dilakukan.
Adapun pembahasan yang dilakukan yakni pengaruh variabel independen
terhadap variabel dependen yang diteliti.

Bab kelima merupakan penutup dari seluruh rangkaian penelitian. Bab
ini memaparkan kesimpulan dari hasil analisis data serta saran-saran yang

diberikan untuk penelitian selanjutnya.



BAB V

PENUTUP

A. Kesimpulan

Penelitian ini merupakan penelitian event study yang menguji tentang
pengaruh peristiwa kenaikan harga Bahan Bakar Minyak (BBM) tahun 2014
terhadap reaksi pasar modal syari’ah (Daftar Efek Syariah — DES) dengan
pengukuran abnormal return dan trading volume activity saham. Penelitian ini
menyimpulkan bahwa:

1. Terdapat abnormal return saham yang signifikan di seputar pengumuman
kenaikan harga BBM (11 hari periode pengamatan), yakni terjadi pada t-4,
t-2, t-1, t+1, dan t+3 yang mencerminkan bahwa peristiwa kenaikan harga
BBM tahun 2014 memiliki kandungan informasi sehingga pasar bereaksi.

2. Terdapat aktivitas volume perdagangan saham yang signifikan di seluruh
hari di sekitar pengumuman kenaikan harga BBM. Hal ini dikarenakan
seluruh trading volume activity bernilai positif sehingga semakin lama
akumulasi volume perdagangan akan semakin besar. Maka ini
mengindikasikan bahwa kenaikan harga BBM dapat mempengaruhi
preferensi investor dalam bertransaksi sehingga mempengaruhi volume
perdagangan saham di pasar bursa.

Pendekatan event study pada peristiwa pengumuman kenaikan harga
Bahan Bakar Minyak (BBM) menunjukkan bahwa event ini dianggap bad

news oleh pasar meskipun pada kenyataannya terdapat beberapa efek positif

82
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pada beberapa kelompok perusahaan, namun dampak positif itu tidak
sebanding dengan dampak negatif-nya. Harga di sini dapat digunakan sebagai
refleksi atas perubahan dalam pengharapan pasar secara keseluruhan,
sedangkan indikator volume perdagangan digunakan untuk melihat perubahan
dalam pengharapan dari investor individual (sensitivitas pasar). Reaksi pasar
yang penuh dan cepat mengindikasikan bahwa pasar sudah efisien bentuk
setengah kuat terhadap informasi kenaikan harga BBM. Sedangkan
peningkatan volume perdagangan yang tidak diikuti dengan peningkatan harga
saham (yang berarti dalam penelitian ini terjadi penurunan harga — abnormal
return negatif signifikan) pada t-1 menandakan bahwa pada 1 hari sebelum

pengumuman pasar dalam kondisi bearish.

. Saran

Beberapa saran yang dapat diberikan untuk menyempurnakan
penelitian ini di antaranya sebagai berikut:

1. Masih adanya sampel saham-saham vyang tidak liquid sehingga
dimungkinkan terdapat pergerakan perubahan harga beberapa saham yang
tidak fluktuatif. Perlu diperhatikan pula kategori Kkapitalisasi saham
termasuk besar, sedang, atau kecil, yang memungkinkan terjadinya size
effect yang dapat mempengaruhi hasil penelitian.

2. Untuk perhitungan return ekspektasi dapat menggunakan model lain selain
adjusted-market model, seperti mean-adjusted model ataupun market
model. Dapat pula membandingkan penggunaan antara ketiga model

tersebut untuk mengetahui hasil yang mungkin saja bervariasi.
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3. Penelitian ke setiap sektor yang ada pada di pasar modal Indonesia dapat
dilakukan untuk memperoleh hasil yang lebih mendetail dari dampak
suatu peristiwa terhadap berbagai sektor yang kemungkinan menunjukkan
reaksi yang berbeda-beda, sebagai bahan pertimbangan pengambilan
keputusan berinvestasi bagi para investor baru atau calon investor terhadap
suatu kejadian.

4. Perusahaan diharapkan untuk selalu mengamati perubahan harga saham,
sebagai langkah antisipatif dalam menghadapi adanya dampak dari suatu

kebijakan pemerintah.
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Lampiran 1

TERJEMAHAN TEKS ARAB
Al-Qur'an
No. Him. Surat/Riwayat Terjemahan
_ Kemudian kamu pasti akan ditanyai pada hari itu
1 16 At'TakE_‘tsur tentang kenikmatan (yang kamu megah-megahkan
(102):8 | i dunia itu)
Hai orang-orang yang beriman, bertakwalah kepada
Al-Hasyr (59): Allah dan he_ndaklah setiap diri memperhatikan_ apa
2 17 18 " | yang telah diperbuatnya untuk hari esok (akhirat),
dan bertakwalah kepada Allah, sesungguhnya Allah
Maha Mengetahui apa yang kamu kerjakan.
Dan hendaklah takut kepada Allah orang-orang yang
seandainya meninggalkan di belakang mereka anak-
. _ . anak yang lemah, yang mereka khawatir terhadap
3 18 o A (PR ° (kesejahteraan) mereka. Oleh sebab itu, hendaklah
mereka bertakwa kepada Allah dan hendaklah
mereka mengucapkan perkataan yang benar.
Sesungguhnya dosa itu atas orang-orang Yyang
4 26 Asy-Syiira (42): | berbuat zalim kepada manusia dan melampaui batas
42 di muka bumi tanpa hak. Mereka itu mendapat azab
yang pedih.
Al-Hujurat (49): Dan berlaku adillah. Sesungguhnya Allah
5| 3 9 Menyukai orang- berlaku adil
enyukai orang-orang yag berlaku adil.
Hadis
No.| HIm. | Surat/Riwayat Terjemahan
. Wahai sekalian manusia, bertakwalah kepada
Allah, dan berlaku baiklah dalam mencari rizki.
- Sesungguhnya sebuah jiwa tidak akan mati sehingga
1 18 L I\giﬂ] “M% | menerima seluruh rejekinya sekalipun sebagiannya
secara perlahan. Bertakwalah kepada Allah dan
berlaku baiklah dalam mencari rizki. Ambillah yang
halal dan tinggalkanlah yang haram.
2 34 Al-Bukhari: no. | ... Rasulullah saw. melarang (untuk) melakukan
6963 penawaran palsu
Muslim: no . Tidaklah _ melaku_kan ihtikar
3 34 1605 (penimbunan/monopoli)  kecuali orang  yang
bersalah.
4 35 Muslim: no. ... Nabi saw. bahwasannya Dia melarang mencegat
1518 dagangan (di tengah jalan).




Lampiran 2

Tabel Nama Perusahaan Sampel

No. | Kode | Nama Saham

1 Sektor Pertanian

AALI | Astra Lestari Tbk.

BISI | BISI International Thk.

CKRA | Cakra Mineral Tbk.

IIKP | Inti Agri Resources Thk.

JAWA | Jaya Agra Wattie Tbk.

DO B WIN[F

SGRO | Sampoerna Agro Tbk.

2 Sektor Pertambangan

ADRO | Adaro Energy Thk.

BYAN | Bayan Resources Thk.

ELSA | Elnusa Tbk.

GEMS | Golden Energy Mines Tbk.

HRUM | Harum Energy Thk.

MEDC | Medco Energi Internasional Tbk.

MITI | Mitra Investindo Tbk.

PKPK | Perdana Karya Perkasa Thk.

O NoOOCO|RRWIN|F

PTBA | Tambang Batubara Bukit Asam (Persero) Tbk.

=
o

TINS | Timah (Persero) Thk.

3 Sektor Industri Dasar Kimia

1 | AKPI | Argha Karya Prima Industry Tbk.
2 | ALDO | Alkindo Naratama Thk.

3 | APLI | Asiaplast Industries Tbk.

4 | ARNA | Arwana Citramulia Tbk.

5 | BAJA | Saranacentral Bajatama Tbk.

6 | BTON | Betonjaya Manunggal Tbk.

7 | CTBN | Citra Tubindo Tbk.

8 | DPNS | Duta Pertiwi Nusantara Tbk.

9 | EKAD | Ekadharma International Thk.

10 | FPNI | Titan Kimia Nusantara Tbk.

11 | IGAR | Champion Pacific Indonesia Thk.
12 | INAI | Indal Aluminium Industry Tbk.

13 | INTP | Indocement Tunggal Prakarsa Thk.
14 | ISSP | Steel Pipe Industry of Indonesia Tbk.
15 | JKSW | Jakarta Kyoei Steel Works Thbk.




16 | JPRS | Jaya Pari Steel Thk.
17 | KIAS | Keramika Indonesia Assosiasi Tbk.
18 | NIKL | Pelat Timah Nusantara Tbk.
19 | SIAP | Sekawan Intipratama Thk.
20 | SMCB | Holcim Indonesia Tbk.

Sektor Aneka Industri
1 | ASIl | Astrainternasional Tbk.
2 | AUTO | Astra Otoparts Thk.
3 | ESTI | Ever Shine Textile Tbk.
4 | GDYR | Goodyear Indonesia Thk.
5 | INDR | Indo-Rama Synthetics Tbk.
6 | INDS | Indospring Thk.
7 | KARW | ICTSI Jasa Prima Thk.
8 | KBLM | Kabelindo Murni Tbk.
9 | LPIN | Multi Prima Sejahtera Tbk.
10 | PRAS | Prima Alloy Steel Universal Tbk.
11| RICY | Ricky Putra Globalindo Tbk.
12 | SCCO | Supreme Cable Manufacturing & Commerce Thbk.
13 | VOKS | Voksel Electric Thk.

Sektor Industri Barang Konsumsi

1 | ADES | Akasha Wira International Tbk.
2 | AISA | Tiga Pilar Sejahtera Food Thbk.
3 | CEKA | Wilmar Cahaya Indonesia Thk.
4 | CINT | Chitose Internasional Thk.
5 | INDF | Indofood Sukses Makmur Tbk.
6 | KAEF | Kimia Farma (Persero) Thk.
7 | KDSI | Kedawung Setia Industrial Thk.
8 | KICI | Kedaung Indah Can Thbk.
9 | KLBF | Kalbe Farma Tbk.
10 | LMPI | Langgeng Makmur Industri Thk.
11 | MBTO | Martina Berto Thk.
12 | PYFA | Pyridam Farma Thk.
13 | ROTI | Nippon Indosari Corpindo Tbk.
14 | SIDO | Industri Jamu dan Farmasi Sido Muncul Tbk.
15 | SKBM | Sekar Bumi Thbk.
16 | TCID | Mandom Indonesia Thk.
17 | TSPC | Tempo Scan Pacific Tbk.
18 | ULTJ | Ultrajaya Milk Industry & Trading Company Thbk.

Sektor Properti, Real Estate, dan Konstruksi Bangunan




ACST

Acset Indonusa Thk.

ASRI

Alam Sutera Realty Tbk.

BAPA

Bekasi Asri Pemula Thk.

BCIP

Bumi Citra Permai Tbk.

BIPP

Bhuwanatala Indah Permai Thk.

BKDP

Bukit Darmo Property Thk.

COwWL

Cowell Development Thk.

CTRA

Ciputra Development Tbk.

OO N ORI WIN|[F-

CTRS

Ciputra Surya Tbk.

=
o

DART

Duta Anggada Realty Tbk.

-
-

DGIK

Nusa Konstruksi Enjiniring Tbk.

=
N

DILD

Intiland Development Thk.

=
w

DUTI

Duta Pertiwi Tbk.

[EEN
NN

EMDE

Megapolitan Developments Thk.

=
(@]

GAMA

Gading Development Thk.

=
(@]

GMTD

Gowa Makassar Tourism Development Tbk.

[
\‘

GPRA

Perdana Gapuraprima Thk.

=
0]

JIHD

Jakarta International Hotels & Development Thk.

=
O

JRPT

Jaya Real Property Thk.

N
o

KA

Kawasan Industri Jababeka Thk.

N
=

LAMI

Lamicitra Nusantara Tbk.

N
N

LPCK

Lippo Cikarang Tbk.

N
w

MKPI

Metropolitan Kentjana Tbk.

N
i

MTLA

Metropolitan Land Thk.

N
o1

NIRO

Nirvana Development Tbk.

N
(o3}

NRCA

nusa Raya Cipta Tbk.

N
By

PTPP

Pembangunan Perumahan (Persero) Tbk.

N
oo

PWON

Pakuwon Jati Thk.

N
©

RBMS

Ristia Bintang Mahkotasejati Tbk.

w
o

RODA

Pikko Land Development Tbk.

w
g

SCBD

Danayasa Arthatama Tbk.

Sektor Infrastruktur, Utilitas, dan Transportasi

CMPP

Centris Multipersada Pratama Thbk.

IBST

Inti bangunan Sejahtera Tbk.

INDX

Tanah Laut Tbk.

INDY

Indika Energy Tbk.

INVS

Inovasi Infracom Thk.

LAPD

Leyand International Tbk.

~No|olRrAlWIN|IPF

LRNA

Eka Sari Lorena Transport Tbk.




MBSS

Mitrabahtera Segara Sejati Tbk.

META

Nusantara Infratructure Tbk.

10

NELY

Pelayaran Nelly Dwi Putri Tbk.

11

RIGS

Rig Tenders Indonesia Thk.

12

SMDR

Samudera Indonesia Tbk.

13

WINS

Wintermar Offshore Marine Tbk.

Sektor Keuangan

[EEN

PNBS

| Bank Panin Syariah Thk.

Sektor Perdagangan, Jasa, dan Investasi

AIMS

Akbar Indo Makmur Stimec Tbk.

ASGR

Astra Graphia Tbk.

BAYU

Bayu Buana Thk.

CSAP

Catur Sentosa Adiprana Tbk.

DNET

Dyviacom Intrabumi Tbk.

ECII

Electronic City Indonesia Tbk.

ERAA

Erajaya Swasembada Thk.

FISH

FKS Multi Agro Thk.

OO N/ WIN|F

FORU

Fortune Indonesia Tbk.

=
o

GEMA

Gema Grahasarana Tbk.

[
[

GLOB

Global Teleshop Tbk.

=
N

GOLD

Golden Retailindo Tbk.

=
w

GREN

Evergreen Invesco Thk.

[EEN
SN

HOME

Hotel Mandarine Regency Thk.

[EY
ol

KOBX

Kobexindo Tractors Tbk.

=
(o]

LPLI

Star Pacific Tbk.

-
\‘

MAMI

Mas Murni Indonesia Tbk.

=
(00]

MDIA

Intermedia Capital Tbk.

[EY
©

MICE

Multi Indocitra Tbk.

N
o

MIDI

Midi Utama Indonesia Tbk.

N
=

MPPA

Matahari Putra Prima Tbk.

N
N

MTDL

Metrodata Electronics Thk.

N
w

PNSE

Pudjiadi & Sons Estate Ltd. Tbk.

N
~

SHID

Hotel Sahid Jaya International Thk.

N
(6]

SILO

Siloam International Hospitals Tbk.

N
(o3}

SKYB

Skybee Thbk.

N
-~

SONA

Sona Topas Tourism Industry Tbk.

N
[ee]

TGKA

Tigaraksa Satria Thk.

N
o

TMPO

Tempo Inti Media Tbk.

w
o

TRIL

Triwira Insanlestari Thk.




31

UNTR

United Tractors Tbk.

32

WAPO

Wahana Pronatural Tbk.

33

WICO

Wicaksana Overseas International Thk.

Total

145 Perusahaan

Sumber: Data sekunder diolah




Lampiran 3

Tabel Data IHSG dan Return Market

No. | Tanggal IHSG Rm
-6 | 07/11/2014 | 4987.42

-5 [ 10/11/2014 | 4965.40 | -0.004415
-4 | 11/11/2014 | 5032.28 | 0.013469
-3 | 12/11/2014 | 5032.28 | 0.000000
-2 | 13/11/2014 | 5048.67 | 0.003257
-1 | 14/11/2014 | 5049.49 | 0.000162
0 | 17/11/2014 | 5053.94 | 0.000881
1 | 18/11/2014 | 5102.47 | 0.009602
2 | 19/11/2014 | 5102.47 | 0.000000
3 | 20/11/2014 | 5102.47 | 0.000000
4 | 21/11/2014 | 5112.05| 0.001878
5 | 24/11/2014 | 5141.76 | 0.005812




Lampiran 4

1. Sektor Pertanian

Tabel Data

Harga Saham Penutup

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
AALI | 22,925 | 22,925 | 23,600 | 24,150 | 23,650 | 23,250 | 23,550 | 23,750 | 23,975 | 24,775 | 25,100 | 24,975
BISI 486 487 493 497 496 483 486 482 482 481 493 496
CKRA 200 200 200 200 195 195 195 195 195 186 199 202
IHKP 2,085 | 2,070| 2,100 | 2,115| 2,100| 2,140| 2,165 | 2,200 | 2,210 | 2,200 | 2,200 | 2,220
JAWA 362 363 363 362 362 368 370 368 366 367 367 366
SGRO | 2,070 | 2,050 | 2,100 | 2,150 | 2,090 | 2,085 2,080 | 2,060 | 2,095 | 2,145| 2,320 | 2,300
2. Sektor Pertambangan
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO | 1,095| 1,085| 1,090| 1,020| 1,000| 1,000 | 1,005| 1,015| 1,030 | 1,070 | 1,075 | 1,090
BYAN | 6,925 | 6,925 | 6,925 | 6,925 | 6,925 | 6,925| 6,900 | 6,900 | 6,900 | 6,900 | 6,900 | 6,900
ELSA 490 540 540 560 555 580 585 615 635 630 665 665
GEMS | 1,995| 1,995 | 1,995 | 1995 | 1,995| 1950 | 1,950 | 1,925 | 1,925 | 1,925 1,925 | 1,925
HRUM | 1,450 | 1,460 | 1,470 | 1,450 | 1,455| 1,450 | 1,450 | 1,450 | 1,485| 1,500 | 1,510 | 1,560
MEDC | 3,680 | 3590 | 3,600 | 3,700 | 3,695 | 3,695 3,690 | 3,750 | 3,750 | 3,700 | 3,675 | 3,695
MITI 184 184 189 192 190 187 187 192 199 201 186 189
PKPK 67 66 66 65 65 65 66 65 65 64 62 64
PTBA | 12,550 | 12,650 | 12,875 | 12,600 | 12,350 | 11,975 | 12,300 | 12,350 | 12,300 | 12,450 | 12,800 | 13,300
TINS 1,225 | 1,215| 1,220 | 1,215| 1,230| 1,215| 1,290 | 1,295| 1,180 | 1,195| 1,235| 1,270




Sektor Industri Dasar Kimia

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 895 895 700 770 700 700 700 700 780 740 740 740
ALDO 700 695 700 700 700 700 700 700 700 700 695 710
APLI 85 85 84 75 85 87 87 80 83 83 83 83
ARNA 900 905 900 900 905 900 910 900 910 910 930 930
BAJA 267 270 270 271 271 269 269 264 265 264 264 263
BTON 491 491 491 491 491 491 491 545 545 540 540 540
CTBN | 5,500 | 5,500 | 5,500 | 5500 | 5500 | 5500 | 5400 | 5400 | 5,400| 5,400 | 5,400 | 5,400
DPNS 419 419 419 419 419 419 419 380 380 380 400 389
EKAD 443 447 448 449 451 455 456 465 470 466 466 466
FPNI 94 98 86 86 85 94 92 89 94 90 89 99
IGAR 301 309 309 307 304 308 310 311 314 327 327 323
INAI 350 350 350 330 328 320 320 320 339 300 300 339
INTP | 22,875 | 22,525 | 23,175 | 23,425 | 23,925 | 24,200 | 24,225 | 24,500 | 24,475 | 24,250 | 24,400 | 24,600
ISSP 265 264 266 268 272 266 274 270 269 270 277 282
JKSW 50 51 51 52 50 52 52 52 50 50 50 54
JPRS 237 235 239 240 242 242 242 242 241 242 243 244
KIAS 149 144 140 142 142 138 138 138 139 141 137 142
NIKL 134 134 134 134 134 130 133 133 131 133 133 134
SIAP 191 202 205 207 204 205 227 230 238 238 232 226
SMCB | 2,250 | 2,235 | 2,270 | 2,265 | 2,255 | 2,255 | 2,240 | 2,310 | 2,295 | 2,245 | 2,230 | 2,250
Sektor Aneka Industri
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII 6,950 | 6,725| 6,875| 7,100 7,100 | 7,175| 7,425| 7,200 7,150 | 6,875 | 6,950 | 7,100
AUTO | 3,795 | 3,790 | 3,775| 3,700 | 3,700 | 3,690| 3,730 | 3,770 | 3,850 | 3,850 | 3,840 | 3,850
ESTI 220 220 220 220 220 220 220 220 220 220 220 190
GDYR | 16,500 | 16,500 | 16,500 | 16,500 | 16,500 | 16,500 | 16,400 | 16,400 | 16,400 | 16,400 | 18,350 | 16,500
INDR 1,095| 1,000| 1,000 | 1,000| 1,000 | 1,000 | 1,000 | 1,000 | 1,190 | 1,000 | 1,000| 1,000




INDS 169 | 1685| 1,655| 1585 | 1,510| 1,400 | 1,445| 1,460 | 1,490| 1,510 | 1,550 | 1,525
KARW 433 442 442 550 550 535 540 535 545 535 620 660
KBLM 151 169 164 164 164 164 164 164 164 167 167 150
LPIN 6,200 | 6,200 | 6,200 | 6,150 | 6,200 | 6,200 | 6,200 | 6,200 | 6,200 | 5,800 | 6,000 | 5,850
PRAS 201 196 199 196 198 198 200 200 200 198 206 198
RICY 175 176 179 179 178 179 180 180 178 176 172 176
SCCO | 3,800 | 3,800 | 3,800 | 3,915| 3,900 | 3,900 | 3,955 | 3,900 | 3,900 | 3,900 | 3,900 | 3,800
VOKS 730 730 695 725 710 710 710 710 720 720 720 720
5. Sektor Industri Barang Konsumsi

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ADES | 1360 | 1,360 | 1,370 | 1,420| 1,400 | 1,405| 1,375| 1,395| 1,405| 1,410| 1,415| 1,400
AISA 2,225 | 2,225 | 2,220 | 2,250 | 2,275 | 2,260 | 2,235 | 2,220 | 2,220 | 2,200 | 2,210 | 2,215
CEKA | 1,400 | 1,450| 1,460| 1510 | 1,460 | 1,460 | 1,485| 1,480 | 1,500| 1,515| 1,500 | 1,500
CINT 379 379 381 382 382 383 382 382 380 380 382 380
INDF | 6,450 | 6,425| 6,525 | 6,550 | 6,575 | 6,575| 6,675 | 6,650 | 6,650 | 6,650| 6,750 | 6,800
KAEF | 1,250| 1,2v5| 1,300| 1,310 | 1,315| 1,310 | 1,300 | 1,325 | 1,345| 1,350 | 1,390 | 1,390
KDSI 360 360 351 360 360 355 356 374 361 360 380 372
KICI 279 279 278 278 278 280 277 277 278 278 278 278
KLBF | 1655| 1650| 1690| 1685| 1,685| 1,695| 1,725| 1,740 | 1,780| 1,760 | 1,750 | 1,780
LMPI 176 173 178 180 178 173 175 177 177 177 178 180
MBTO 176 175 179 179 179 176 180 186 189 187 183 172
PYFA 130 130 131 131 132 130 131 131 131 129 135 133
ROTI 1,245 | 1220 1200| 1,205| 1,200| 1,185 | 1,165| 1,160 | 1,170 | 1,165| 1,180 | 1,195
SIDO 650 620 630 645 650 650 645 650 640 645 650 640
SKBM | 1,000 1,000 1,000| 1,000| 1,000 1,000| 1,000 | 1,000| 1,000 1,000 | 1,000 970
TCID | 17,750 | 17,750 | 17,950 | 17,950 | 17,900 | 17,900 | 17,900 | 17,950 | 17,900 | 17,900 | 18,025 | 18,000
TSPC | 2,780 | 2,800 | 2,800 | 2,835 | 2,785| 2,800 | 2,950 | 3,150 | 3,075| 2,980 | 3,115| 3,115
ULTJ 3,750 | 3,800 | 3,755 | 3,850 | 3,900| 3,850 | 3,850 | 3,840 | 3,880 | 3,800 | 3,810 | 3,850




6. Sektor Properti, Real Estate, dan Konstruksi Bangunan

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST | 3,250 | 3,300 | 3,300 | 3,285 | 3,295| 3,150 | 3,250 | 3,250 | 3,260 | 3,250 | 3,285 | 3,285
ASRI 445 446 448 450 448 450 453 462 473 470 505 499
BAPA 53 53 53 53 53 53 53 54 54 54 53 53
BCIP 680 685 695 680 660 655 660 670 680 685 675 675
BIPP 91 91 91 90 90 90 88 90 90 90 94 95
BKDP 84 89 84 84 86 85 90 90 88 86 85 85
COWL 555 565 555 555 560 570 565 560 570 560 565 560
CTRA | 1,120 | 1,125 1,150 | 1,135| 1,140| 1,135| 1,150 | 1,190 | 1,220 | 1,240 | 1,270 | 1,305
CTRS | 2,435 | 2,450 | 2,500 | 2,505 | 2,505 | 2,515 | 2,550 | 2,680 | 2,700 | 2,745 | 2,815 | 2,760
DART 715 675 690 655 710 710 710 710 710 710 710 675
DGIK 167 167 169 167 163 166 166 Lt 175 173 173 175
DILD 585 585 600 600 600 605 615 605 610 605 615 600
DUTI 4,600 | 4,600 | 4,600 | 4,600 | 4,600 | 4,600 | 4,600 | 4,600 4,600| 4,600 | 4,600 | 4,500
EMDE 132 132 132 132 130 132 132 132 130 131 131 131

GAMA 51 50 50 51 50 50 50 51 50 51 51 51
GMTD | 7,750 | 7,775 | 7,900 | 8,200 | 8,200 | 8,200 | 8,200 | 8,000 7,875| 7,875 | 7,875 | 7,500
GPRA 269 248 251 252 236 238 245 235 239 236 236 220

JIHD 1,150 | 1,100 | 1,100 | 1,100 | 1,295 | 1,295 | 1,200 | 1,295 | 1,275| 1,275 | 1,225| 1,225
JRPT 1,025 | 1,020 | 1,020 | 1,020 | 1,020 | 1,010| 1,015| 1,020 | 1,020 | 1,025 | 1,025| 1,030
KUA 264 264 267 271 271 277 278 277 285 286 290 286
LAMI 263 261 260 260 260 260 275 265 265 250 284 271
LPCK | 8,650 | 8,650 | 8,800 | 8,950| 9,075 | 9,000 | 9,125 | 9,100 | 9,100 | 9,150 | 9,275 | 9,500
MKPI | 14,300 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400 | 14,400
MTLA 441 440 440 440 435 435 435 435 430 430 430 440
NIRO 217 223 222 222 219 218 219 215 215 205 206 194
NRCA 910 900 895 905 925 940 940 945 945 945 930 930
PTPP 2670 | 2,715 | 2,785 | 2,770 | 2,795 | 2,865 | 2925 | 2970| 2970 | 2,955 | 2,975 | 3,010
PWON 442 440 440 442 446 451 452 443 458 458 469 483




RBMS 78 85 85 84 85 84 83 83 95 85 85 89
RODA 350 350 350 350 350 350 350 350 350 350 350 350
SCBD | 3,795 | 3,795 | 3,795 | 3,795| 3,795| 3,795| 3,795 | 3,795| 3,795 | 3,795 | 3,795 | 2,850
7. Sektor Infrastruktur, Utilitas, dan Transportasi
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 154 155 147 160 131 135 145 134 140 142 143 141
IBST 3,380 | 3,380 | 3,380 | 3,370 | 3,485 | 3,300 | 3,170 | 3,175 | 3,295| 3,375 | 3,375 | 3,395
INDX 450 450 436 495 510 500 481 480 480 489 496 495
INDY 585 585 585 570 550 550 555 565 595 585 595 595
INVS 565 525 515 505 505 500 505 550 525 505 505 520
LAPD 67 53 52 51 51 50 53 52 52 53 51 51
LRNA 244 250 253 246 247 250 254 250 243 243 234 230
MBSS | 1,150 | 1,105 | 1,125| 1,120 | 1,100 | 1,080 | 1,080 | 1,085 | 1,105| 1,100 | 1,095| 1,090
META 194 195 197 197 196 197 196 199 203 201 201 206
NELY 171 171 170 168 170 140 140 140 141 141 141 141
RIGS 284 273 278 281 267 271 275 287 289 273 285 273
SMDR | 9,050 | 9,500 | 9,650 | 9,775| 9,775 | 11,600 | 11,900 | 12,000 | 12,550 | 12,650 | 12,925 | 12,800
WINS | 1,015| 1,000 | 1,075| 1,025| 1,030 | 1,000 990 | 1,000 | 1,015| 1,000| 1,100 | 1,155
8. Sektor Keuangan
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
PNBS 175 175 175 174 175 175 176 180 181 181 182 183
9. Sektor Perdagangan, Jasa, dan Investasi
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS 380 380 380 405 380 380 380 399 399 380 380 375
ASGR 2,175 | 2,160 | 2,160 | 2,155 | 2,160 | 2,150 | 2,075 | 2,090 | 2,055| 2,095 2,100 | 2,110
BAYU | 1,200 | 1,190 | 1,265| 1,265| 1,245| 1,225| 1,195| 1,215| 1,210| 1,095| 1,075| 1,190
CSAP 640 635 650 640 635 640 630 630 625 620 630 615




DNET 860 865 860 855 860 870 860 850 855 850 850 835
ECII 1,050 | 1,080 | 1,115| 1,110 | 1,120 1,120 | 1,115 1,110 | 1,155 | 1,145| 1,230 | 1,270
ERAA | 1,075| 1,090 1,120 | 1,150 | 1,180 | 1,230 | 1,220 | 1,190 | 1,195| 1,180 | 1,170 | 1,195
FISH 1,730 | 1,740 | 1,760 | 1,805| 1,765 | 1,765 | 1,735 | 1,755 | 1,755 | 1,745| 1,755 | 1,755
FORU 690 685 685 680 685 695 685 685 685 690 690 685
GEMA 306 300 303 301 300 300 305 303 300 298 298 298
GLOB 975 975 975 935 935 900 945 945 930 995 995 995
GOLD 326 326 326 326 326 326 326 326 326 326 326 326
GREN 112 113 117 119 118 119 121 75 126 123 125 126
HOME 380 377 380 378 380 380 381 381 381 381 380 380
KOBX 200 200 210 200 210 210 195 199 200 190 192 199
LPLI 675 690 700 700 710 690 695 695 710 695 690 695
MAMI 50 50 50 50 50 50 50 50 50 50 50 50
MDIA | 2,200 | 2,200 | 2,200 | 2,200 | 2,150 | 2,150 | 2,150 | 2,150 | 2,150 | 2,150 | 2,150 | 2,150
MICE 355 353 355 357 356 354 354 354 356 355 353 360
MIDI 545 560 560 540 555 540 550 555 550 550 560 565
MPPA | 3,215| 3,130 | 3,085 | 3,000 | 3,100 | 3,040 | 3,115 | 3,070 | 3,180 | 3,110 | 3,230 | 3,275
MTDL 600 605 610 640 635 610 590 580 600 595 610 605
PNSE 497 497 497 498 497 497 497 480 480 496 496 505
SHID 284 284 284 291 284 284 300 300 300 296 299 302
SILO | 14,500 | 14,250 | 14,450 | 14,425 | 14,350 | 14,000 | 13,875 | 13,750 | 15,400 | 14,875 | 14,300 | 14,150
SKYB 470 470 470 470 470 470 470 470 470 470 470 420
SONA | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100 | 4,100
TGKA | 2,700 | 2,700 | 2,600 | 2,600 | 2,600 | 2,600 | 2,500 | 2,500 | 2,500 | 2,500 | 2,500 | 1,965
TMPO 129 123 123 121 122 122 122 123 123 122 122 124
TRIL 67 61 61 61 65 65 64 63 64 64 64 62
UNTR | 18,850 | 18,950 | 19,125 | 18,500 | 19,000 | 19,200 | 18,650 | 18,950 | 19,275 | 18,850 | 18,275 | 18,700
WAPO 97 66 66 70 70 73 68 66 66 63 60 60
WICO 116 89 90 91 94 114 112 101 101 100 93 90




Lampiran 5

1. Sektor Pertanian

Tabel Data

Volume Perdagangan

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5

AALI 901,600 623,300 | 1,673,000 | 1,609,900 | 1,383,600 | 1,462,500 637,700 | 1,537,400 754,800 | 2,714,200 | 2,335,000 | 2,124,100

BISI 237,400 129,200 371,900 915,700 147,400 235,100 140,200 211,900 655,600 125,900 390,200 362,000

CKRA 0 0 1,000 0 2,500 0 0 0 10,000 4,200 22,200 100

IHKP 20,500 12,500 44,000 27,400 27,300 51,500 43,500 54,600 49,300 38,600 36,200 37,900

JAWA 825,200 695,000 0 455,200 32,000 | 3,820,000 | 7,168,000 | 3,504,500 | 3,001,700 | 7,588,400 498,800 193,300

SGRO 169,000 82,000 | 3,329,400 | 1,258,700 631,400 203,700 139,600 496,200 239,500 807,900 | 3,958,700 | 1,040,000

2. Sektor Pertambangan

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO 18,869,700 | 21,566,500 | 18,548,100 | 64,518,500 | 61,219,300 | 30,891,200 | 53,147,300 | 121,700,500 | 112,319,300 | 116,191,500 | 69,492,800 | 58,033,400
BYAN 2,000 2,600 3,000 0 6,000 4,000 5,300 2,700 3,000 5,000 0 2,000
ELSA | 234,187,600 | 248,260,900 | 93,152,600 | 139,539,200 | 60,372,500 | 155,392,900 | 60,574,600 | 193,532,700 | 76,993,200 | 62,769,300 | 99,062,500 | 81,720,400
GEMS 200 0 0 0 0 11,500 0 1,000 0 0 0 0
HRUM 6,321,100 2,009,400 | 2,836,500 2,273,500 | 1,144,000 1,743,300 | 2,032,800 2,008,200 6,414,400 3,105,800 | 1,631,500 | 5,890,900
MEDC 332,000 2,794,500 237,700 531,100 177,200 2,412,200 45,800 1,309,500 317,200 1,211,600 122,800 | 1,558,200
MITI 23,200 63,000 14,700 12,700 13,700 79,500 7,300 32,400 182,600 300 95,700 104,400
PKPK 144,400 225,100 103,900 30,800 128,400 0| 1,627,500 2,363,100 607,500 384,700 723,300 | 2,768,300
PTBA 445,000 445,300 734,200 909,600 984,400 2,977,000 | 1,385,000 3,045,300 3,211,700 2,157,000 | 2,656,100 | 3,149,500
TINS 17,624,600 4,062,200 | 6,553,400 7,091,500 | 8,955,300 5,454,500 | 7,288,400 7,483,300 | 11,012,300 5,157,400 | 27,191,000 | 26,956,200




3. Sektor Industri Dasar Kimia

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0 0 1,500 500 0 0 0 0 100 13,000 0 0
ALDO 198,000 582,600 597,300 1,621,400 1,076,500 297,600 721,000 508,400 1,566,400 1,130,500 343,500 | 1,005,300
APLI 0 0 110,000 600 10,400 110,900 0 300 16,900 200 2,000 0
ARNA 2,733,400 938,300 604,900 2,561,000 324,600 1,641,100 2,542,200 1,468,100 2,614,300 1,684,300 3,458,700 | 1,955,900
BAJA 1,219,500 1,810,300 933,300 3,443,000 1,977,800 513,300 1,820,400 2,374,500 2,773,800 1,218,400 917,300 730,100
BTON 200 0 0 0 0 0 2,500 5,800 0 100 0 900
CTBN 0 0 0 0 0 0 200 0 0 0 0 0
DPNS 0 0 0 0 0 0 0 17,700 67,500 0 2,300 300
EKAD 35,700 197,400 343,000 430,700 520,100 391,600 256,900 1,827,400 174,400 117,000 228,200 311,900
FPNI 0 15,000 109,700 126,800 32,200 20,100 45,100 99,000 50,200 25,000 27,700 3,000
IGAR 598,700 16,000 28,300 49,600 1,800 63,800 4,300 106,500 48,000 970,200 324,500 572,100
INAI 300 0 0 28,500 24,500 40,400 10,800 0 500 66,000 0 205,100
INTP 2,683,100 5,153,400 2,790,300 2,052,600 2,771,800 4,806,600 1,829,600 2,310,800 2,398,600 2,739,400 1,720,000 | 7,017,100
ISSP 18,974,500 | 39,268,600 | 38,743,700 | 69,416,700 | 55,000,400 | 43,490,200 | 72,831,500 | 59,796,900 | 41,412,200 | 66,175,700 | 52,042,800 | 50,605,000
JKSW 0 43,000 0 100 38,000 100 100 0 7,600 27,600 11,000 198,400
JPRS 1,300 70,000 10,300 51,200 208,600 0 0 88,400 227,300 50,100 66,100 95,600
KIAS 0 581,200 1,386,100 680,400 163,700 730,500 3,706,500 66,900 333,500 2,300 185,000 12,100
NIKL 15,800 390,200 10,700 6,600 17,500 228,100 55,900 0 168,000 28,300 220,700 212,700
SIAP | 124,462,500 |197,540,100 |190,269,800 |108,376,100 |179,099,100 (171,943,000 |434,877,800 |262,966,500 |371,334,700 |172,710,900 |153,106,500 |123,919,000
SMCB 795,000 659,900 2,902,300 2,185,300 1,993,500 2,938,800 2,074,000 9,001,800 | 13,700,400 5,142,600 5,291,600 | 3,475,200
4. Sektor Aneka Industri

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5

ASII 28,593,900 | 13,249,600 | 14,810,500 | 25,719,900 | 8,962,300 | 19,009,200 | 19,508,600 | 14,477,000 | 15,053,900 | 41,087,200 | 14,981,800 | 16,110,600

AUTO 193,700 10,300 336,000 192,200 116,400 121,100 914,200 32,700 112,000 77,700 10,100 5,800

ESTI 0 0 0 0 0 0 0 0 0 0 0 500

GDYR 0 0 0 0 0 0 1,300 0 2,500 5,500 500 2,800

INDR 0 400 0 200 4,000 0 400 0 1,200 5,300 700 0




INDS 16,000 36,500 18,700 580,100 | 593,000 | 1,388,100 113,200 37,800 71,100 40,700 39,300 27,100
KARW 64,800 56,400 111,700 | 4,931,000 | 5,763,400 913,100 594,800 524,600 262,000 193,600 | 3,623,900 | 2,127,600
KBLM 0 1,100 200 0 0 0 0 0 0 200 0 32,300
LPIN 1,800 0 0 2,900 0 0 0 0 0 7,700 400 1,500
PRAS 800 28,200 2,600 82,400 | 753,200 2,300 5,100 462,600 | 1,456,600 128,200 | 1,212,100 | 2,196,100
RICY 50,400 65,900 2,300 0 100 1,800 200 16,400 800 24,100 50,000 78,400
SCCO 0 1,000 1,400 58,400 4,000 0 200 23,200 24,400 0 15,700 1,300
VOKS 100 0 1,000 100 1,100 0 0 0 100 0 0 0
5. Sektor Industri Barang Konsumsi

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ADES 14,800 109,400 41,600 75,600 40,600 12,500 60,500 23,400 26,600 66,900 23,300 60,600
AISA 2,081,600 | 1,272,800 | 6,016,400 | 2,983,600 | 2,147,200 | 1,214,500 | 2,253,200 | 6,057,100 | 5,373,900 | 4,302,000 | 1,568,200 | 3,973,600
CEKA 60,400 3,000 4,200 100 0 0 14,000 200 2,300 900 4,800 0
CINT 2,718,000 | 3,045,500 | 3,130,500 | 2,275,800 | 2,875,800 | 2,742,900 | 2,621,400 | 3,230,900 | 3,051,000 | 2,866,700 | 3,059,200 | 2,903,800
INDF | 14,375,700 | 8,368,400 | 6,251,100 | 6,283,200 | 5,273,300 | 5,529,400 | 9,694,700 | 5,542,300 | 6,658,200 | 8,666,700 | 5,181,200 | 7,063,100
KAEF 1,770,400 | 2,381,100 | 6,211,400 | 1,217,100 790,800 | 2,884,700 | 3,025,400 | 2,373,700 | 2,664,800 | 1,168,700 | 2,997,700 | 2,079,800
KDSI 10,300 37,500 6,700 101,600 18,800 33,000 10,000 158,000 35,200 10,000 100 500
KICI 100 0 10,100 0 0 100 55,100 0 500 0 0 0
KLBF | 60,642,700 | 34,433,100 | 62,050,100 | 19,650,300 | 28,009,600 | 19,632,300 | 67,166,200 | 41,928,400 | 48,908,000 | 26,356,600 | 18,109,800 | 17,019,900
LMPI 4,800 31,200 193,900 600 8,000 300 13,100 43,700 40,700 0 16,500 32,800
MBTO 196,000 402,000 996,100 208,500 486,100 251,500 218,000 711,700 435,800 | 1,813,400 268,400 544,700
PYFA 213,600 160,000 526,900 852,300 114,000 360,700 256,700 | 2,258,900 235,300 61,200 506,100 64,400
ROTI 4,937,300 | 4,572,000 | 5,153,600 356,800 408,800 | 2,874,900 | 3,029,500 | 3,007,100 | 4,109,100 467,300 | 1,869,600 | 6,117,400
SIDO 3,025,600 | 6,939,400 | 6,234,100 | 3,727,000 | 12,694,600 | 2,283,600 | 5,390,300 | 2,617,300 | 1,954,400 | 2,203,900 | 10,351,900 | 9,658,100
SKBM 0 0 0 0 0 0 0 0 0 0 0 319,000
TCID 1,200 0 800 800 1,000 0 1,000 1,500 1,000 800 6,100 1,600
TSPC 529,100 128,900 202,100 221,500 551,200 645,300 | 2,559,600 | 2,789,000 164,700 252,100 273,800 186,300
ULTJ 9,900 4,000 900 33,800 12,800 2,000 200 39,700 400 2,000 2,700 700




6. Sektor Properti, Real Estate, dan Konstruksi Bangunan

Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST 88,200 266,300 113,700 32,400 2,900 387,800 2,300 17,500 38,400 184,700 359,200 131,800
ASRI | 22,218,700 | 10,615,100 | 19,356,400 | 18,736,100 | 12,743,400 | 16,048,600 | 48,519,400 | 56,027,500 | 126,432,700 | 44,989,700 | 203,509,500 | 160,686,100
BAPA 10,800 126,500 800 3,600 200 400 200 20,300 42,900 100 15,700 8,400
BCIP | 27,549,800 | 16,166,400 | 42,784,600 | 31,668,900 | 35,939,100 | 30,270,200 | 32,912,500 | 26,123,300 | 21,965,400 | 38,418,500 | 41,514,300 | 21,432,600
BIPP 1,100 300,300 210,200 140,400 1,500 25,000 31,400 52,000 251,600 63,800 188,400 222,600
BKDP 25,000 500,000 300 5,000 1,000 3,200 218,100 0 2,000 4,192,300 13,600 73,500
COWL | 19,345,800 | 15,431,100 | 15,571,800 | 17,421,700 | 15,942,000 | 15,732,000 | 16,509,600 | 16,873,100 | 24,323,500 | 16,370,800 | 18,558,600 | 18,118,500
CTRA 8,904,700 | 1,148,900 | 7,528,200 | 3,812,800 | 9,579,400 | 4,016,200 | 14,040,700 | 32,836,000 | 21,751,800 | 16,687,500 | 18,356,900 | 18,788,300
CTRS 447,900 838,500 | 2,287,700 701,000 858,900 419,100 770,200 | 1,435,600 2,138,200 493,600 1,171,200 712,200
DART 11,000 100 3,600 400 25,600 16,100 0 20,300 600 9,200 3,400 18,000
DGIK 552,200 543,300 971,200 466,300 620,000 758,100 | 1,477,200 | 3,248,700 5,161,700 570,100 3,650,200 6,033,900
DILD | 30,475,800 | 40,376,900 | 33,068,000 | 22,078,600 | 34,711,200 | 65,728,400 | 34,711,900 | 44,278,700 | 36,025,600 | 25,333,100 | 33,888,800 | 29,296,800
DUTI 0 0 0 0 0 0 0 0 0 0 0 10,100
EMDE 3,000 0 600 200 13,100 13,200 0 0 1,000 4,200 0 100

GAMA | 44,062,300 | 10,586,300 | 24,759,500 | 2,967,000 | 4,272,000 | 2,808,100 | 5,623,700 | 4,149,400 4,903,600 5,632,500 3,413,400 5,466,600
GMTD 2,500 200 100 500 500 0 200 2,400 100 0 0 7,000
GPRA 2,200 305,400 583,800 724,200 188,200 734,200 30,300 86,100 240,400 375,600 15,700 667,500

JIHD 4,600 4,500 1,000 100 100 0 300 100 900 4,600 700 0
JRPT 280,600 20,000 63,000 60,000 50,100 188,300 50,000 125,000 160,000 3,400 70,000 204,900
KINA | 53,280,100 | 15,961,400 | 17,320,500 | 32,575,700 | 16,160,300 | 64,207,400 | 36,056,800 | 37,756,500 | 167,261,800 | 110,079,500 | 73,921,300 | 85,940,000
LAMI 65,400 900 3,900 0 0 400 200 700 0 8,300 23,500 9,300
LPCK 348,400 274,900 707,900 | 1,477,600 | 2,058,100 712,800 | 1,664,200 | 1,010,900 1,168,000 1,642,900 1,797,500 1,963,800
MKPI 0 19,000 0 0 0 0 0 0 0 0 0 0
MTLA 14,200 6,100 647,200 217,200 180,100 158,300 50,600 156,200 829,100 720,200 1,056,900 1,150,700
NIRO | 56,830,600 | 53,132,700 | 49,200,800 | 45,975,600 | 51,377,100 | 46,172,300 | 49,445,600 | 51,584,700 | 47,413,600 | 47,176,300 | 51,966,500 | 55,280,800
NRCA 129,600 185,900 | 1,156,800 633,500 542,000 897,900 | 1,124,500 | 2,479,300 2,080,400 369,500 815,900 1,372,400
PTPP 7,264,200 | 13,390,100 | 8,583,000 | 9,468,300 | 15,796,600 | 19,590,500 | 12,595,000 | 28,922,800 | 13,996,900 | 12,800,900 6,783,000 7,817,900
PWON | 71,714,300 | 28,642,400 | 46,196,500 | 30,073,600 | 40,099,100 | 28,120,800 | 21,483,500 | 56,083,400 | 86,159,600 | 36,669,800 | 68,613,200 | 93,936,200




RBMS 4,100 5,100 0 5,100 0 1,300 27,100 1,200 97,900 1,400 200 402,100
RODA 300 0 300 500 0 0 0 0 0 0 0 0
SCBD 0 0 0 0 0 0 0 0 0 0 0 400
7. Sektor Infrastruktur, Utilitas, dan Transportasi
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 11,300 30,700 6,600 200 58,200 163,900 16,100 66,500 36,100 200 2,100 21,100
IBST 1,900 0 0 500 21,900 300 2,700 400 200 300 100 100
INDX 494,100 479,200 294,900 | 6,380,000 5,139,200 1,877,300 | 1,628,300 564,200 | 1,524,800 920,200 953,900 527,500
INDY 2,911,700 1,032,100 725,500 | 2,147,100 3,636,000 432,900 | 2,128,100 1,046,800 | 5,195,500 2,783,500 | 4,978,900 4,113,500
INVS | 13,421,200 9,316,100 | 10,425,800 | 11,988,100 9,830,700 | 15,110,700 | 10,489,600 | 10,714,200 | 11,686,100 | 15,453,500 | 13,959,900 | 13,815,300
LAPD | 89,032,100 | 150,213,000 | 22,187,000 | 10,808,000 6,830,300 7,240,200 | 46,358,400 | 10,035,200 | 4,191,600 6,974,500 | 19,472,800 | 18,948,000
LRNA 12,900 229,000 44,200 14,200 20,200 13,800 3,500 33,300 41,600 20,600 30,300 54,000
MBSS 4,556,700 1,082,500 2,029,600 733,900 1,568,700 1,005,100 285,000 185,300 | 1,785,400 348,500 477,100 532,500
META | 100,644,900 | 107,673,000 | 114,623,300 | 99,044,700 | 102,458,400 | 102,233,600 | 99,060,800 | 110,918,200 | 97,044,500 | 100,784,800 | 97,979,400 | 107,565,100
NELY 5,000 0 200 5,500 0 20,000 1,900 10,000 1,700 0 100 1,200
RIGS 52,600 69,800 345,200 17,400 156,700 369,500 23,100 505,800 700 359,700 41,900 113,200
SMDR 155,500 726,000 307,400 69,600 22,200 624,700 310,900 349,400 718,000 146,400 388,800 112,000
WINS 2,391,400 1,730,400 808,900 | 1,189,900 289,700 2,196,400 898,000 864,100 | 1,036,300 505,700 | 4,832,900 2,658,500
8. Sektor Keuangan
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
PNBS 619,900 750,900 547,700 777,400 437,800 300,300 614,000 294,800 303,700 279,900 277,500 441,200
9. Sektor Perdagangan, Jasa, dan Investasi
Hari -6 -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS 1,300 0 3,200 1,300 0 0 0 300 0 11,600 12,200 700
ASGR 74,100 10,500 5,200 123,100 9,300 20,900 284,100 169,300 414,900 600 925,100 100
BAYU 400 8,200 12,400 0 15,200 5,000 500 35,800 5,100 10,600 2,900 2,800
CSAP 6,892,400 | 4,858,400 | 7,422,400 | 6,625,700 | 3,129,800 | 5,521,600 | 5,458,200 | 6,006,400 | 7,110,800 | 7,411,200 | 8,561,500 | 9,364,400




DNET 410,100 190,600 331,100 742,400 250,100 528,800 59,100 321,200 381,700 73,800 111,200 592,100

ECII 36,600 15,900 762,500 46,500 97,600 82,800 47,000 12,900 16,200 | 110,800 500,100 873,900
ERAA | 12,939,400 | 8,383,800 | 32,829,200 | 31,572,900 | 27,295,800 | 50,403,600 | 29,016,600 | 35,185,300 | 13,304,600 | 8,119,200 | 2,756,100 | 15,442,700

FISH 0 1,000 1,500 9,400 4,600 0 2,200 3,000 0 1,000 1,000 0
FORU 8,700 27,500 9,200 33,800 35,400 2,000 22,000 25,500 | 1,950,900 47,700 200 191,100
GEMA 8,500 87,500 1,800 16,800 23,400 35,700 100 12,100 72,100 97,600 10,300 50,500
GLOB 0 0 0 4,200 500 10,500 400 0 3,000 5,100 0 0
GOLD 0 400 0 0 0 0 0 0 0 0 0 0
GREN | 2,450,200 | 5,143,000 | 2,996,100 | 2,640,200 | 2,400,700 | 3,482,700 | 5,432,100 | 3,934,500 | 3,181,700 | 2,423,900 | 4,053,600 | 6,061,800
HOME | 4,256,900 | 3,064,700 | 4,522,400 | 3,096,900 | 3,101,200 | 3,598,200 | 3,167,100 | 3,108,300 | 3,126,300 | 3,117,200 | 3,772,500 | 3,162,700
KOBX 173,600 100 100 2,000 0 0 7,100 5,600 1,100 | 1,278,000 2,600 2,000

LPLI 405,900 299,000 | 1,092,400 272,800 | 1,169,200 460,500 188,200 552,000 687,900 | 276,800 616,000 677,200
MAMI 304,000 14,000 0 2,000 200 882,100 300 100 200 0 0 0
MDIA 0 0 5,400 0 25,100 0 0 0 0 51,600 300 0
MICE 80,500 71,300 372,400 144,800 105,300 54,100 53,900 399,400 482,800 | 432,100 518,200 327,800
MIDI 320,000 5,800 13,200 152,400 1,000 300 500 523,600 108,100 200 143,700 400
MPPA | 39,440,300 | 21,251,000 | 6,202,600 | 28,786,300 | 43,910,200 | 19,661,600 | 30,392,600 | 12,179,500 | 37,945,700 | 3,681,200 | 40,961,400 | 31,145,800
MTDL | 1,621,400 | 2,002,000 | 1,820,800 | 9,685,000 3,787,200 | 4,362,300 | 1,884,800 | 2,714,000 | 2,018,700 | 855,700 | 2,719,900 | 1,157,900
PNSE 0 0 0 2,500 0 0 0 1,000 0 100 0 20,200
SHID 1,600 0 0 88,200 0 0 100 0 41,600 22,500 600 3,200
SILO 3,789,900 | 4,558,600 | 4,812,200 636,000 125,300 198,200 124,000 | 1,137,000 | 1,213,000 | 311,500 179,700 867,100
SKYB 0 0 0 0 0 0 0 0 0 0 0 9,200
SONA 0 0 0 0 0 0 0 0 0 0 100 0
TGKA 0 100 100 0 0 0 100 0 0 0 0 1,300
TMPO 328,800 | 14,647,600 | 1,252,800 427,500 343,600 | 1,821,700 | 1,095,100 | 10,498,300 674,100 | 335,000 | 1,817,200 | 1,241,000
TRIL | 51,761,700 | 15,083,700 | 3,428,500 | 6,267,500 | 11,182,800 | 4,616,500 | 3,086,800 | 1,489,500 | 1,777,600 | 360,100 496,300 431,800
UNTR | 2,772,400 | 2,362,100 | 5,230,000 | 3,856,400 | 4,009,600 | 3,604,000 | 4,046,400 | 3,563,800 | 4,651,000 | 4,958,200 | 8,455,700 | 6,965,700
WAPO | 23,407,900 | 4,353,300 | 1,175,000 | 2,421,300 | 1,010,300 | 7,305,800 | 2,977,800 290,900 | 1,163,900 | 544,300 409,800 460,400
WICO | 56,881,800 | 21,220,700 | 10,362,200 | 15,490,400 | 5,195,100 | 31,474,100 | 18,146,500 | 5,535,200 | 6,228,800 | 1,208,900 | 6,999,700 | 2,996,000




Lampiran 6

Tabel Data Saham Beredar

1. Sektor Pertanian

No. Kode | Saham Beredar
1 AALI 1,574,745,000
2 BISI 3,000,000,000
3 CKRA 5,106,021,090
4 IIKP 3,360,000,000
5 JAWA 3,774,685,500
6 SGRO 1,890,000,000

2. Sektor Pertambangan

No. Kode | Saham Beredar
1 ADRO 31,985,962,000
2 BYAN 3,333,333,500
3 ELSA 7,298,500,000
4 GEMS 5,882,353,000
5 HRUM 2,703,620,000
6 MEDC 3,332,451,450
7 MITI 1,283,228,000
8 PKPK 600,000,000
9 PTBA 2,304,131,850
10 TINS 7,447,753,454

3. Sektor Industri Dasar Kimia

No. Kode | Saham Beredar
1 AKPI 680,000,000
2 ALDO 550,000,000
3 APLI 1,500,000,000
4 ARNA 7,341,430,976
5 BAJA 1,800,000,000
6 BTON 180,000,000
7 CTBN 800,371,500
8 DPNS 331,129,952
9 EKAD 698,775,000
10 FPNI 5,566,414,000
11 IGAR 972,204,500




12 INAI 316,800,000

13 INTP 3,681,231,699
14 ISSP 7,185,992,035
15 | JKSW 150,000,000
16 JPRS 750,000,000

17 KIAS 14,929,100,000
18 NIKL 2,523,350,000
19 SIAP 24,000,000,000
20 | SMCB 7,662,900,000

4. Sektor Aneka Industri

No. Kode | Saham Beredar
1 ASII 40,483,553,140
2 AUTO 4,819,733,000
3 ESTI 2,015,208,720
4 GDYR 41,000,000
5 INDR 654,351,707
6 INDS 656,249,710
7 KARW 587,152,700
8 KBLM 1,120,000,000
9 LPIN 21,250,000
10 PRAS 701,043,478
11 RICY 641,717,510
12 | SCCO 205,583,400
13 | VOKS 831,120,519

5. Sektor Industri Barang Konsumsi

No. Kode | Saham Beredar
1 ADES 589,896,800
2 AISA 3,218,600,000
3 CEKA 297,500,000
4 CINT 1,000,000,000
5 INDF 8,780,426,500
6 KAEF 5,554,000,000
7 KDSI 405,000,000
8 KICI 138,000,000
9 KLBF 46,875,122,110
10 LMPI 1,008,517,669
11 | MBTO 1,070,000,000
12 PYFA 535,080,000




13 ROTI 5,061,800,000
14 SIDO 15,000,000,000

15 | SKBM 936,530,894
16 TCID 201,066,667
17 TSPC 4,500,000,000
18 ULTJ 2,888,382,000

6. Sektor Properti, Real Estate, dan Konstruksi Bangunan

No. Kode | Saham Beredar
1 ACST 500,000,000
2 ASRI 19,649,411,888
3 BAPA 661,784,520
4 BCIP 1,429,915,525
5 BIPP 3,032,239,245
6 BKDP 7,315,022,252
7 COWL 4,871,214,021
8 CTRA 15,165,815,994
9 CTRS 1,978,864,834
10 | DART 3,141,390,962
11 DGIK 5,541,165,000
12 DILD 10,365,854,185
13 DUTI 1,850,000,000
14 | EMDE 3,350,000,000
15 | GAMA 10,011,027,550
16 | GMTD 101,538,000
17 | GPRA 4,276,655,336
18 JIHD 2,329,040,482
19 JRPT 13,750,000,000
20 KA 20,235,279,075
21 LAMI 1,148,418,000
22 LPCK 696,000,000
23 MKPI 948,194,000
24 | MTLA 7,579,333,000
25 NIRO 18,029,794,000
26 | NRCA 2,480,000,146
27 PTPP 4,842,436,500
28 | PWON 48,159,602,400
29 | RBMS 326,722,500
30 | RODA 13,592,128,209
31 | SCBD 3,322,092,000




7. Sektor Infrastruktur, Utilitas, dan Transportasi

No. Kode | Saham Beredar
1 CMPP 216,000,000
2 IBST 1,350,904,927
3 INDX 437,913,588
4 INDY 5,210,192,000
5 INVS 9,990,272,535
6 LAPD 3,966,350,139
7 LRNA 350,000,000
8 MBSS 1,750,026,639
9 META 15,235,671,880
10 | NELY 2,350,000,000
11 RIGS 609,130,000
12 | SMDR 163,756,000
13 | WINS 4,031,298,340

8. Sektor Keuangan

No. Kode Saham Beredar
1 PNBS 9,717,704,100

9. Sektor Perdagangan, Jasa, dan Investasi

No. Kode | Saham Beredar
1 AIMS 110,000,000
2 ASGR 1,348,780,500
3 BAYU 353,220,780
4 CSAP 2,895,037,800
5 DNET 14,184,000,000
6 ECII 1,334,333,000
7 ERAA 2,900,000,000
8 FISH 480,000,000
9 FORU 465,224,000
10 | GEMA 320,000,000
11 GLOB 1,111,112,000
12 | GOLD 286,000,000
13 | GREN 4,694,111,791
14 | HOME 2,266,550,488
15 | KOBX 2,272,500,000
16 LPLI 1,170,432,803
17 | MAMI 2,307,239,903
18 | MDIA 3,921,553,840




19 MICE 600,000,000
20 MIDI 2,882,353,000
21 | MPPA 5,377,962,800
22 | MTDL 2,246,000,000
23 PNSE 797,813,496
24 SHID 1,119,326,168
25 SILO 1,156,100,000
26 | SKYB 585,000,000
27 | SONA 331,200,000
28 | TGKA 918,492,750
29 | TMPO 725,000,000
30 TRIL 1,200,000,000
31 | UNTR 3,730,135,136
32 | WAPO 520,000,000
33 | WICO 1,268,950,977




Lampiran 7

Daftar Efek Syariah (DES)

Tabel Perhitungan Abnormal Return Saham

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AAR -0.001133 | -0.011258 | 0.004093 | -0.003877 | -0.000219 | 0.001964 | -0.006964 | 0.009210 | -0.007361 | 0.006604 | -0.008756
CAAR -0.001133 | -0.012391 | -0.008299 | -0.012175 | -0.012395 | -0.010431 | -0.017395 | -0.008185 | -0.015545 | -0.008941 | -0.017697
KSE 0.04509 0.05125 0.05699 0.06022 0.06517 0.06649 0.07320 0.07533 0.07718 0.08860 0.09882
t-hitung | -0.302704 | -2.911298 | -1.753471 | -2.434603 | -2.290107 | -1.888984 | -2.861313 | -1.308375 | -2.425502 | -1.215230 | -2.156403
1. Sektor Pertanian

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AALI 0.000000 | 0.029444 | 0.023305 | -0.020704 | -0.016913 | 0.012903 | 0.008493 | 0.009474 | 0.033368 | 0.013118 | -0.004980
BISI 0.002058 | 0.012320 | 0.008114 | -0.002012 | -0.026210 | 0.006211 | -0.008230 | 0.000000 | -0.002075 | 0.024948 | 0.006085
CKRA 0.000000 | 0.000000 | 0.000000 | -0.025000 | 0.000000 | 0.000000 | 0.000000| 0.000000 | -0.046154 | 0.069892 | 0.015075
IHKP -0.007194 | 0.014493 | 0.007143 | -0.007092 | 0.019048 | 0.011682 | 0.016166 | 0.004545 | -0.004525 | 0.000000 | 0.009091
JAWA 0.002762 | 0.000000 | -0.002755 | 0.000000 | 0.016575 | 0.005435 | -0.005405 | -0.005435 | 0.002732 | 0.000000 | -0.002725
SGRO -0.009662 | 0.024390 | 0.023810 | -0.027907 | -0.002392 | -0.002398 | -0.009615 | 0.016990 | 0.023866 | 0.081585 | -0.008621
b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AALI 0.004415 | 0.015975 | 0.023305 | -0.023961 | -0.017076 | 0.012022 | -0.001110 | 0.009474 | 0.033368 | 0.011241 | -0.010792
BISI 0.006473 | -0.001149 | 0.008114 | -0.005269 | -0.026372 | 0.005330 | -0.017833 | 0.000000 | -0.002075 | 0.023071 | 0.000273
CKRA 0.004415 | -0.013469 | 0.000000 | -0.028257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | -0.046154 | 0.068015 | 0.009264
IHKP -0.002779 | 0.001024 | 0.007143 | -0.010349 | 0.018885 | 0.010801 | 0.006564 | 0.004545 | -0.004525 | -0.001878 | 0.003279
JAWA 0.007178 | -0.013469 | -0.002755 | -0.003257 | 0.016412 | 0.004554 | -0.015008 | -0.005435 | 0.002732 | -0.001878 | -0.008537
SGRO -0.005247 | 0.010921 | 0.023810 | -0.031164 | -0.002555 | -0.003279 | -0.019218 | 0.016990 | 0.023866 | 0.079708 | -0.014432




c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AALI 0.004415 | 0.020390 | 0.043695 | 0.019734 | 0.002658 | 0.014680 | 0.013570 | 0.023044 | 0.056412 | 0.067653 | 0.056861

BISI 0.006473 | 0.005324 | 0.013437 | 0.008168 | -0.018204 | -0.012874 | -0.030707 | -0.030707 | -0.032781 | -0.009711 | -0.009437
CKRA 0.004415 | -0.009054 | -0.009054 | -0.037311 | -0.037473 | -0.038355 | -0.047957 | -0.047957 | -0.094111 | -0.026096 | -0.016832

IHKP -0.002779 | -0.001756 | 0.005387 | -0.004962 | 0.013923 | 0.024724 | 0.031288 | 0.035834 | 0.031309 | 0.029431 | 0.032710
JAWA 0.007178 | -0.006292 | -0.009046 | -0.012303 | 0.004109 | 0.008662 | -0.006346 | -0.011780 | -0.009048 | -0.010926 | -0.019462
SGRO -0.005247 | 0.005674 | 0.029484 | -0.001680 | -0.004235 | -0.007514 | -0.026732 | -0.009742 | 0.014125 | 0.093832 | 0.079400

Sektor Pertambangan

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO -0.009132 | 0.004608 | -0.064220 | -0.019608 | 0.000000 | 0.005000 | 0.009950 | 0.014778 | 0.038835| 0.004673 | 0.013953
BYAN 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.003610 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
ELSA 0.102041 | 0.000000 | 0.037037 | -0.008929 | 0.045045 | 0.008621 | 0.051282 | 0.032520 | -0.007874 | 0.055556 | 0.000000
GEMS 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.022556 | 0.000000 | -0.012821 | 0.000000 | 0.000000 | 0.000000 | 0.000000
HRUM 0.006897 | 0.006849 | -0.013605 | 0.003448 | -0.003436 | 0.000000 | 0.000000 | 0.024138 | 0.010101 | 0.006667 | 0.033113
MEDC -0.024457 | 0.002786 | 0.027778 | -0.001351 | 0.000000 | -0.001353 | 0.016260 | 0.000000 | -0.013333 | -0.006757 | 0.005442

MITI 0.000000 | 0.027174 | 0.015873 | -0.010417 | -0.015789 | 0.000000 | 0.026738 | 0.036458 | 0.010050 | -0.074627 | 0.016129
PKPK -0.014925 | 0.000000 | -0.015152 | 0.000000 | 0.000000 | 0.015385 | -0.015152 | 0.000000 | -0.015385 | -0.031250 | 0.032258
PTBA 0.007968 | 0.017787 | -0.021359 | -0.019841 | -0.030364 | 0.027140 | 0.004065 | -0.004049 | 0.012195 | 0.028112 | 0.039063
TINS -0.008163 | 0.004115 | -0.004098 | 0.012346 | -0.012195 | -0.020576 | 0.004202 | -0.012552 | 0.012712 | 0.033473 | 0.028340




b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO -0.004717 | -0.008861 | -0.064220 | -0.022865 | -0.000162 | 0.004119 | 0.000348 | 0.014778 | 0.038835| 0.002795 | 0.008142
BYAN 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.004491 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
ELSA 0.106456 | -0.013469 | 0.037037 | -0.012186 | 0.044883 | 0.007739 | 0.041680 | 0.032520 | -0.007874 | 0.053678 | -0.005812
GEMS 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.022719 | -0.000881 | -0.022423 | 0.000000 | 0.000000 | -0.001878 | -0.005812
HRUM 0.011312 | -0.006620 | -0.013605 | 0.000191 | -0.003599 | -0.000881 | -0.009602 | 0.024138 | 0.010101 | 0.004789 | 0.027301
MEDC -0.020041 | -0.010684 | 0.027778 | -0.004608 | -0.000162 | -0.002234 | 0.006658 | 0.000000 | -0.013333 | -0.008634 | -0.000370

MITI 0.004415 | 0.013705 | 0.015873 | -0.013674 | -0.015952 | -0.000881 | 0.017136 | 0.036458 | 0.010050 | -0.076504 | 0.010317
PKPK -0.010510 | -0.013469 | -0.015152 | -0.003257 | -0.000162 | 0.014503 | -0.024754 | 0.000000 | -0.015385 | -0.033128 | 0.026446
PTBA 0.012383 | 0.004317 | -0.021359 | -0.023098 | -0.030527 | 0.026259 | -0.005537 | -0.004049 | 0.012195 | 0.026235 | 0.033251

TINS -0.003748 | -0.009354 | -0.004098 | 0.009089 | -0.012358 | -0.021457 | -0.005401 | -0.012552 | 0.012712 | 0.031595 | 0.022528

c. CAR

Hari -5 -4 -3 =2 -1 0 1 2 3 4 5
ADRO -0.004717 | -0.013578 | -0.077798 | -0.100663 | -0.100826 | -0.096707 | -0.096359 | -0.081581 | -0.042746 | -0.039950 | -0.031809
BYAN 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.016965 | -0.026567 | -0.026567 | -0.026567 | -0.028445 | -0.034257
ELSA 0.106456 | 0.092987 | 0.130024 | 0.117838 | 0.162721 | 0.170460 | 0.212140 | 0.244660 | 0.236786 | 0.290464 | 0.284652
GEMS 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.035030 | -0.035911 | -0.058334 | -0.058334 | -0.058334 | -0.060212 | -0.066023
HRUM 0.011312 | 0.004692 | -0.008914 | -0.008722 | -0.012321 | -0.013202 | -0.022805 | 0.001333 | 0.011434 | 0.016223 | 0.043524
MEDC -0.020041 | -0.030725 | -0.002947 | -0.007556 | -0.007718 | -0.009953 | -0.003295 | -0.003295 | -0.016628 | -0.025262 | -0.025632

MITI 0.004415 | 0.018120 | 0.033993 | 0.020319 | 0.004367 | 0.003486 | 0.020622 | 0.057080 | 0.067130 | -0.009374 | 0.000943
PKPK -0.010510 | -0.023979 | -0.039131 | -0.042388 | -0.042550 | -0.028047 | -0.052801 | -0.052801 | -0.068186 | -0.101313 | -0.074867
PTBA 0.012383 | 0.016701 | -0.004659 | -0.027757 | -0.058284 | -0.032025 | -0.037562 | -0.041611 | -0.029416 | -0.003181 | 0.030070

TINS -0.003748 | -0.013102 | -0.017200 | -0.008112 | -0.020469 | -0.041927 | -0.047327 | -0.059880 | -0.047168 | -0.015573 | 0.006956




3. Sektor Industri Dasar Kimia

a. Ri|t
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0.000000 | -0.217877 | 0.100000 | -0.090909 | 0.000000 | 0.000000 | 0.000000 | 0.114286 | -0.051282 | 0.000000 | 0.000000
ALDO -0.007143 | 0.007194 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.007143 | 0.021583
APLI 0.000000 | -0.011765 | -0.107143 | 0.133333 | 0.023529 | 0.000000 | -0.080460 | 0.037500 | 0.000000 | 0.000000 | 0.000000
ARNA 0.005556 | -0.005525 | 0.000000 | 0.005556 | -0.005525 | 0.011111 | -0.010989 | 0.011111 | 0.000000 | 0.021978 | 0.000000
BAJA 0.011236 | 0.000000 | 0.003704 | 0.000000 | -0.007380 | 0.000000 | -0.018587 | 0.003788 | -0.003774 | 0.000000 | -0.003788
BTON 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.109980  0.000000 | -0.009174 | 0.000000 | 0.000000
CTBN 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.018182 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
DPNS 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.093079 | 0.000000 | 0.000000 | 0.052632 | -0.027500
EKAD 0.009029 | 0.002237 | 0.002232 | 0.004454 | 0.008869 | 0.002198 | 0.019737 | 0.010753 | -0.008511 | 0.000000 | 0.000000
FPNI 0.042553 | -0.122449 | 0.000000 | -0.011628 | 0.105882 | -0.021277 | -0.032609 | 0.056180 | -0.042553 | -0.011111 | 0.112360
IGAR 0.026578 | 0.000000 | -0.006472 | -0.009772 | 0.013158 | 0.006494 | 0.003226 | 0.009646 | 0.041401 | 0.000000 | -0.012232
INAI 0.000000 | 0.000000 | -0.057143 | -0.006061 | -0.024390 | 0.000000 | 0.000000 | 0.059375 | -0.115044 | 0.000000 | 0.130000
INTP -0.015301 | 0.028857 | 0.010787 | 0.021345| 0.011494 | 0.001033 | 0.011352 | -0.001020 | -0.009193 | 0.006186 | 0.008197
ISSP -0.003774 | 0.007576 | 0.007519 | 0.014925 | -0.022059 | 0.030075 | -0.014599 | -0.003704 | 0.003717 | 0.025926 | 0.018051
JKSW 0.020000 | 0.000000 | 0.019608 | -0.038462 | 0.040000 | 0.000000 | 0.000000 | -0.038462 | 0.000000 | 0.000000 | 0.080000
JPRS -0.008439 | 0.017021 | 0.004184 | 0.008333 | 0.000000 | 0.000000 | 0.000000 | -0.004132 | 0.004149 | 0.004132 | 0.004115
KIAS -0.033557 | -0.027778 | 0.014286 | 0.000000 | -0.028169 | 0.000000 | 0.000000 | 0.007246 | 0.014388 | -0.028369 | 0.036496
NIKL 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.029851 | 0.023077 | 0.000000 | -0.015038 | 0.015267 | 0.000000 | 0.007519
SIAP 0.057592 | 0.014851 | 0.009756 | -0.014493 | 0.004902 | 0.107317 | 0.013216 | 0.034783 | 0.000000 | -0.025210 | -0.025862
SMCB -0.006667 | 0.015660 | -0.002203 | -0.004415 | 0.000000 | -0.006652 | 0.031250 | -0.006494 | -0.021786 | -0.006682 | 0.008969




b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0.004415 | -0.231346 | 0.100000 | -0.094166 | -0.000162 | -0.000881 | -0.009602 | 0.114286 | -0.051282 | -0.001878 | -0.005812
ALDO -0.002728 | -0.006275 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.009020 | 0.015771
APLI 0.004415 | -0.025234 | -0.107143 | 0.130076 | 0.023367 | -0.000881 | -0.090062 | 0.037500 | 0.000000 | -0.001878 | -0.005812
ARNA 0.009971 | -0.018994 | 0.000000 | 0.002299 | -0.005687 | 0.010230 | -0.020591 | 0.011111 | 0.000000 | 0.020100 | -0.005812
BAJA 0.015651 | -0.013469 | 0.003704 | -0.003257 | -0.007542 | -0.000881 | -0.028190 | 0.003788 | -0.003774 | -0.001878 | -0.009600
BTON 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | 0.100377 | 0.000000 | -0.009174 | -0.001878 | -0.005812
CTBN 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.019063 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
DPNS 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.102681 | 0.000000 | 0.000000 | 0.050754 | -0.033312
EKAD 0.013444 | -0.011232 | 0.002232 | 0.001197 | 0.008707 | 0.001317 | 0.010134 | 0.010753 | -0.008511 | -0.001878 | -0.005812
FPNI 0.046968 | -0.135918 | 0.000000 | -0.014885 | 0.105720 | -0.022158 | -0.042211 | 0.056180 | -0.042553 | -0.012989 | 0.106548
IGAR 0.030993 | -0.013469 | -0.006472 | -0.013029 | 0.012995 | 0.005612 | -0.006377 | 0.009646 | 0.041401 | -0.001878 | -0.018044
INAI 0.004415 | -0.013469 | -0.057143 | -0.009318 | -0.024553 | -0.000881 | -0.009602 | 0.059375 | -0.115044 | -0.001878 | 0.124188
INTP -0.010885 | 0.015388 | 0.010787 | 0.018088 | 0.011332 | 0.000152 | 0.001749 | -0.001020 | -0.009193 | 0.004308 | 0.002385
ISSP 0.000642 | -0.005893 | 0.007519 | 0.011668 | -0.022221 | 0.029194 | -0.024201 | -0.003704 | 0.003717 | 0.024048 | 0.012239
JKSW 0.024415 | -0.013469 | 0.019608 | -0.041719 | 0.039838 | -0.000881 | -0.009602 | -0.038462 | 0.000000 | -0.001878 | 0.074188
JPRS -0.004024 | 0.003552 | 0.004184 | 0.005076 | -0.000162 | -0.000881 | -0.009602 | -0.004132 | 0.004149 | 0.002255 | -0.001697
KIAS -0.029142 | -0.041247 | 0.014286 | -0.003257 | -0.028331 | -0.000881 | -0.009602 | 0.007246 | 0.014388 | -0.030246 | 0.030685
NIKL 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.030013 | 0.022196 | -0.009602 | -0.015038 | 0.015267 | -0.001878 | 0.001707
SIAP 0.062007 | 0.001382 | 0.009756 | -0.017750 | 0.004740 | 0.106436 | 0.003613 | 0.034783 | 0.000000 | -0.027088 | -0.031674
SMCB -0.002252 | 0.002191 | -0.002203 | -0.007672 | -0.000162 | -0.007533 | 0.021648 | -0.006494 | -0.021786 | -0.008559 | 0.003157




c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0.004415 | -0.226931 | -0.126931 | -0.221097 | -0.221260 | -0.222141 | -0.231743 | -0.117458 | -0.168740 | -0.170617 | -0.176429
ALDO -0.002728 | -0.009003 | -0.009003 | -0.012260 | -0.012422 | -0.013303 | -0.022906 | -0.022906 | -0.022906 | -0.031926 | -0.016155
APLI 0.004415 | -0.020819 | -0.127962 | 0.002115 | 0.025482 | 0.024600 | -0.065462 | -0.027962 | -0.027962 | -0.029839 | -0.035651
ARNA 0.009971 | -0.009023 | -0.009023 | -0.006725 | -0.012412 | -0.002182 | -0.022774 | -0.011663 | -0.011663 | 0.008438 | 0.002626
BAJA 0.015651 | 0.002182 | 0.005886 | 0.002629 | -0.004914 | -0.005795 | -0.033985 | -0.030197 | -0.033971 | -0.035848 | -0.045448
BTON 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | 0.087022 | 0.087022 | 0.077848 | 0.075971 | 0.070159
CTBN 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.031537 | -0.041139 | -0.041139 | -0.041139 | -0.043017 | -0.048828
DPNS 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.116036 | -0.116036 | -0.116036 | -0.065282 | -0.098594
EKAD 0.013444 | 0.002212 | 0.004445 | 0.005642 | 0.014349 | 0.015665 | 0.025800 | 0.036552 | 0.028042 | 0.026164 | 0.020352
FPNI 0.046968 | -0.088950 | -0.088950 | -0.103835 | 0.001885 | -0.020273 | -0.062484 | -0.006304 | -0.048857 | -0.061846 | 0.044702
IGAR 0.030993 | 0.017524 | 0.011051 | -0.001977 | 0.011018 | 0.016630 | 0.010254 | 0.019900 | 0.061301 | 0.059424 | 0.041380
INAI 0.004415 | -0.009054 | -0.066197 | -0.075515 | -0.100067 | -0.100948 | -0.110551 | -0.051176 | -0.166220 | -0.168098 | -0.043909
INTP -0.010885 | 0.004502 | 0.015290 | 0.033377 | 0.044709 | 0.044861 | 0.046611 | 0.045590 | 0.036397 | 0.040705 | 0.043090
ISSP 0.000642 | -0.005252 | 0.002267 | 0.013935 | -0.008286 | 0.020908 | -0.003293 | -0.006997 | -0.003279 | 0.020769 | 0.033008
JKSW 0.024415 | 0.010946 | 0.030554 | -0.011165 | 0.028673 | 0.027792 | 0.018189 | -0.020272 | -0.020272 | -0.022150 | 0.052038
JPRS -0.004024 | -0.000472 | 0.003712 | 0.008789 | 0.008626 | 0.007745 | -0.001857 | -0.005990 | -0.001840 | 0.000415 | -0.001282
KIAS -0.029142 | -0.070389 | -0.056103 | -0.059360 | -0.087692 | -0.088573 | -0.098175 | -0.090929 | -0.076540 | -0.106787 | -0.076102
NIKL 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.042324 | -0.020129 | -0.029731 | -0.044769 | -0.029501 | -0.031379 | -0.029672
SIAP 0.062007 | 0.063389 | 0.073145 | 0.055395 | 0.060135 | 0.166571 | 0.170184 | 0.204967 | 0.204967 | 0.177879 | 0.146205
SMCB -0.002252 | -0.000061 | -0.002263 | -0.009935 | -0.010098 | -0.017631 | 0.004017 | -0.002477 | -0.024263 | -0.032822 | -0.029666




Sektor Aneka Industri

a. Ri|t
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII -0.032374 | 0.022305 | 0.032727 | 0.000000 | 0.010563 | -0.006969 | 0.010526 | -0.006944 | -0.038462 | 0.010909 | 0.021583
AUTO -0.001318 | -0.003958 | -0.019868 | 0.000000 | -0.002703 | 0.010840 | 0.010724 | 0.021220 | 0.000000 | -0.002597 | 0.002604
ESTI 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000  0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.136364
GDYR 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.006061 | 0.000000 | 0.000000 | 0.000000 | 0.118902 | -0.100817
INDR -0.086758 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.190000 | -0.159664 | 0.000000 | 0.000000
INDS -0.005900 | -0.017804 | -0.042296 | -0.047319 | -0.072848 | 0.032143 | 0.010381 | 0.020548 | 0.013423 | 0.026490 | -0.016129
KARW 0.020785 | 0.000000 | 0.244344 | 0.000000 | -0.027273 | 0.009346 | -0.009259 | 0.018692 | -0.018349 | 0.158879 | 0.064516
KBLM 0.119205 | -0.029586 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.018293 | 0.000000 | -0.101796
LPIN 0.000000 | 0.000000 | -0.008065 | 0.008130 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.064516 | 0.034483 | -0.025000
PRAS -0.024876 | 0.015306 | -0.015075 | 0.010204 | 0.000000 | 0.010101 | 0.000000 | 0.000000 | -0.010000 | 0.040404 | -0.038835
RICY 0.005714 | 0.017045 | 0.000000 | -0.005587 | 0.005618 | 0.005587 | 0.000000 | -0.011111 | -0.011236 | -0.022727 | 0.023256
SCCO 0.000000 | 0.000000 | 0.030263 | -0.003831 | 0.000000 | 0.014103 | -0.013906 | 0.000000 | 0.000000 | 0.000000 | -0.025641
VOKS 0.000000 | -0.047945 | 0.043165 | -0.020690 | 0.000000 | 0.000000 | 0.000000 | 0.014085 | 0.000000 | 0.000000 | 0.000000
b. AR
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII -0.027959 | 0.008836 | 0.032727 | -0.003257 | 0.010401 | -0.007850 | 0.000924 | -0.006944 | -0.038462 | 0.009032 | 0.015771
AUTO 0.003098 | -0.017427 | -0.019868 | -0.003257 | -0.002865 | 0.009959 | 0.001121 | 0.021220 | 0.000000 | -0.004475 | -0.003208
ESTI 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.142175
GDYR 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.006942 | -0.009602 | 0.000000 | 0.000000 | 0.117025 | -0.106629
INDR -0.082343 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.190000 | -0.159664 | -0.001878 | -0.005812
INDS -0.001485 | -0.031273 | -0.042296 | -0.050576 | -0.073010 | 0.031262 | 0.000778 | 0.020548 | 0.013423 | 0.024613 | -0.021941
KARW 0.025200 | -0.013469 | 0.244344 | -0.003257 | -0.027435 | 0.008465 | -0.018862 | 0.018692 | -0.018349 | 0.157001 | 0.058704
KBLM 0.123620 | -0.043055 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.018293 | -0.001878 | -0.107608
LPIN 0.004415 | -0.013469 | -0.008065 | 0.004873 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | -0.064516 | 0.032605 | -0.030812
PRAS -0.020461 | 0.001837 | -0.015075 | 0.006947 | -0.000162 | 0.009220 | -0.009602 | 0.000000 | -0.010000 | 0.038527 | -0.044647
RICY 0.010129 | 0.003576 | 0.000000 | -0.008844 | 0.005456 | 0.004705 | -0.009602 | -0.011111 | -0.011236 | -0.024605 | 0.017444
SCCO 0.004415 | -0.013469 | 0.030263 | -0.007088 | -0.000162 | 0.013221 | -0.023509 | 0.000000 | 0.000000 | -0.001878 | -0.031453




VOKS ‘ 0.004415 | -0.061414 | 0.043165 | -0.023947 | -0.000162 | -0.000881 | -0.009602 | 0.014085 | 0.000000 | -0.001878 | -0.005812
c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII -0.027959 | -0.019123 | 0.013604 | 0.010347 | 0.020748 | 0.012898 | 0.013822 | 0.006877 | -0.031584 | -0.022553 | -0.006782
AUTO 0.003098 | -0.014329 | -0.034197 | -0.037454 | -0.040319 | -0.030360 | -0.029239 | -0.008019 | -0.008019 | -0.012494 | -0.015701
ESTI 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.167010
GDYR 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.019415 | -0.029018 | -0.029018 | -0.029018 | 0.088007 | -0.018622
INDR -0.082343 | -0.095812 | -0.095812 | -0.099069 | -0.099231 | -0.100113 | -0.109715 | 0.080285 | -0.079379 | -0.081257 | -0.087068
INDS -0.001485 | -0.032758 | -0.075054 | -0.125630 | -0.198640 | -0.167378 | -0.166600 | -0.146052 | -0.132629 | -0.108017 | -0.129957
KARW 0.025200 | 0.011731 | 0.256075 | 0.252818 | 0.225383 | 0.233847 | 0.214986 | 0.233677 | 0.215329 | 0.372330 | 0.431034
KBLM 0.123620 | 0.080565 | 0.080565 | 0.077308 | 0.077146 | 0.076265 | 0.066662 | 0.066662 | 0.084955 | 0.083077 | -0.024531
LPIN 0.004415 | -0.009054 | -0.017119 | -0.012246 | -0.012408 | -0.013289 | -0.022892 | -0.022892 | -0.087408 | -0.054803 | -0.085614
PRAS -0.020461 | -0.018624 | -0.033699 | -0.026752 | -0.026914 | -0.017695 | -0.027297 | -0.027297 | -0.037297 | 0.001230 | -0.043417
RICY 0.010129 | 0.013706 | 0.013706 | 0.004862 | 0.010318 | 0.015023 | 0.005421 | -0.005691 | -0.016927 | -0.041531 | -0.024087
SCCO 0.004415 | -0.009054 | 0.021209 | 0.014121 | 0.013958 | 0.027180 | 0.003671 | 0.003671 | 0.003671 | 0.001793 | -0.029660
VOKS 0.004415 | -0.056999 | -0.013834 | -0.037780 | -0.037943 | -0.038824 | -0.048427 | -0.034342 | -0.034342 | -0.036220 | -0.042031
Sektor Industri Barang Konsumsi

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADES 0.000000 | 0.007353 | 0.036496 | -0.014085 | 0.003571 | -0.021352 | 0.014545 | 0.007168 | 0.003559 | 0.003546 | -0.010601
AISA 0.000000 | -0.002247 | 0.013514 | 0.011111 | -0.006593 | -0.011062 | -0.006711 | 0.000000 | -0.009009 | 0.004545 | 0.002262
CEKA 0.035714 | 0.006897 | 0.034247 | -0.033113 | 0.000000 | 0.017123 | -0.003367 | 0.013514 | 0.010000 | -0.009901 | 0.000000
CINT 0.000000 | 0.005277 | 0.002625 | 0.000000 | 0.002618 | -0.002611 | 0.000000 | -0.005236 | 0.000000 | 0.005263 | -0.005236
INDF -0.003876 | 0.015564 | 0.003831 | 0.003817 | 0.000000 | 0.015209 | -0.003745 | 0.000000 | 0.000000 | 0.015038 | 0.007407
KAEF 0.020000 | 0.019608 | 0.007692 | 0.003817 | -0.003802 | -0.007634 | 0.019231 | 0.015094 | 0.003717 | 0.029630 | 0.000000
KDSI 0.000000 | -0.025000 | 0.025641 | 0.000000 | -0.013889 | 0.002817 | 0.050562 | -0.034759 | -0.002770 | 0.055556 | -0.021053
KICI 0.000000 | -0.003584 | 0.000000 | 0.000000 | 0.007194 | -0.010714 | 0.000000 | 0.003610 | 0.000000 | 0.000000 | 0.000000
KLBF -0.003021 | 0.024242 | -0.002959 | 0.000000 | 0.005935| 0.017699 | 0.008696 | 0.022989 | -0.011236 | -0.005682 | 0.017143
LMPI -0.017045 | 0.028902 | 0.011236 | -0.011111 | -0.028090 | 0.011561 | 0.011429 | 0.000000 | 0.000000 | 0.005650 | 0.011236




MBTO -0.005682 | 0.022857 | 0.000000 | 0.000000 | -0.016760 | 0.022727 | 0.033333 | 0.016129 | -0.010582 | -0.021390 | -0.060109
PYFA 0.000000 | 0.007692 | 0.000000 | 0.007634 | -0.015152 | 0.007692 | 0.000000 | 0.000000 | -0.015267 | 0.046512 | -0.014815
ROTI -0.020080 | -0.016393 | 0.004167 | -0.004149 | -0.012500 | -0.016878 | -0.004292 | 0.008621 | -0.004274 | 0.012876 | 0.012712
SIDO -0.046154 | 0.016129 | 0.023810 | 0.007752 | 0.000000 | -0.007692 | 0.007752 | -0.015385 | 0.007813 | 0.007752 | -0.015385

SKBM 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 0.000000 | 0.000000 | 0.000000 | -0.030000
TCID 0.000000 | 0.011268 | 0.000000 | -0.002786 | 0.000000 | 0.000000 | 0.002793 | -0.002786 | 0.000000 | 0.006983 | -0.001387
TSPC 0.007194 | 0.000000 | 0.012500 | -0.017637 | 0.005386 | 0.053571 | 0.067797 | -0.023810 | -0.030894 | 0.045302 | 0.000000
ULTJ 0.013333 | -0.011842 | 0.025300 | 0.012987 | -0.012821 | 0.000000 | -0.002597 | 0.010417 | -0.020619 | 0.002632 | 0.010499

b. AR
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5

ADES 0.004415 | -0.006116 | 0.036496 | -0.017341 | 0.003409 | -0.022234 | 0.004943 | 0.007168 | 0.003559 | 0.001669 | -0.016412
AISA 0.004415 | -0.015716 | 0.013514 | 0.007854 | -0.006756 | -0.011943 | -0.016314 | 0.000000 | -0.009009 | 0.002668 | -0.003549
CEKA 0.040129 | -0.006573 | 0.034247 | -0.036370 | -0.000162 | 0.016242 | -0.012969 | 0.013514 | 0.010000 | -0.011779 | -0.005812
CINT 0.004415 | -0.008192 | 0.002625 | -0.003257 | 0.002455 | -0.003492 | -0.009602 | -0.005236 | 0.000000 | 0.003386 | -0.011047
INDF 0.000539 | 0.002095 | 0.003831 | 0.000560 | -0.000162 | 0.014328 | -0.013348 | 0.000000 | 0.000000 | 0.013160 | 0.001596
KAEF 0.024415 | 0.006139 | 0.007692 | 0.000560 | -0.003965 | -0.008515 | 0.009628 | 0.015094 | 0.003717 | 0.027752 | -0.005812
KDSI 0.004415 | -0.038469 | 0.025641 | -0.003257 | -0.014051 | 0.001936 | 0.040959 | -0.034759 | -0.002770 | 0.053678 | -0.026864

KICI 0.004415 | -0.017053 | 0.000000 | -0.003257 | 0.007032 | -0.011596 | -0.009602 | 0.003610 | 0.000000 | -0.001878 | -0.005812

KLBF 0.001394 | 0.010773 | -0.002959 | -0.003257 | 0.005772 | 0.016818 | -0.000907 | 0.022989 | -0.011236 | -0.007559 | 0.011331
LMPI -0.012630 | 0.015433 | 0.011236 | -0.014368 | -0.028252 | 0.010679 | 0.001826 | 0.000000 | 0.000000 | 0.003772 | 0.005424

MBTO -0.001267 | 0.009388 | 0.000000 | -0.003257 | -0.016922 | 0.021846 | 0.023731 | 0.016129 | -0.010582 | -0.023268 | -0.065921
PYFA 0.004415 | -0.005777 | 0.000000 | 0.004377 | -0.015314 | 0.006811 | -0.009602 | 0.000000 | -0.015267 | 0.044634 | -0.020627
ROTI -0.015665 | -0.029863 | 0.004167 | -0.007406 | -0.012662 | -0.017759 | -0.013894 | 0.008621 | -0.004274 | 0.010998 | 0.006900
SIDO -0.041739 | 0.002660 | 0.023810 | 0.004495 | -0.000162 | -0.008574 | -0.001850 | -0.015385 | 0.007813 | 0.005874 | -0.021196

SKBM 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.035812
TCID 0.004415 | -0.002202 | 0.000000 | -0.006042 | -0.000162 | -0.000881 | -0.006809 | -0.002786 | 0.000000 | 0.005106 | -0.007199
TSPC 0.011609 | -0.013469 | 0.012500 | -0.020894 | 0.005224 | 0.052690 | 0.058194 | -0.023810 | -0.030894 | 0.043424 | -0.005812
ULTJ 0.017748 | -0.025311 | 0.025300 | 0.009730 | -0.012983 | -0.000881 | -0.012200 | 0.010417 | -0.020619 | 0.000754 | 0.004687




c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADES 0.004415 | -0.001701 | 0.034795 | 0.017454 | 0.020863 | -0.001371 | 0.003572 | 0.010741 | 0.014299 | 0.015968 | -0.000445
AISA 0.004415 | -0.011301 | 0.002212 | 0.010066 | 0.003311 | -0.008633 | -0.024947 | -0.024947 | -0.033956 | -0.031288 | -0.034837
CEKA 0.040129 | 0.033557 | 0.067803 | 0.031434 | 0.031271 | 0.047513 | 0.034544 | 0.048057 | 0.058057 | 0.046279 | 0.040467
CINT 0.004415 | -0.003777 | -0.001152 | -0.004409 | -0.001954 | -0.005446 | -0.015049 | -0.020284 | -0.020284 | -0.016899 | -0.027946
INDF 0.000539 | 0.002634 | 0.006466 | 0.007025 | 0.006863 | 0.021191 | 0.007843 | 0.007843 | 0.007843 | 0.021003 | 0.022599
KAEF 0.024415 | 0.030554 | 0.038246 | 0.038806 | 0.034841 | 0.026326 | 0.035955 | 0.051049 | 0.054766 | 0.082519 | 0.076707
KDSI 0.004415 | -0.034054 | -0.008413 | -0.011670 | -0.025721 | -0.023786 | 0.017174 | -0.017586 | -0.020356 | 0.033322 | 0.006458
KICI 0.004415 | -0.012638 | -0.012638 | -0.015895 | -0.008863 | -0.020459 | -0.030061 | -0.026451 | -0.026451 | -0.028329 | -0.034141
KLBF 0.001394 | 0.012167 | 0.009209 | 0.005952 | 0.011724 | 0.028542 | 0.027635 | 0.050624 | 0.039388 | 0.031828 | 0.043159
LMPI -0.012630 | 0.002802 | 0.014038 | -0.000330 | -0.028582 | -0.017903 | -0.016077 | -0.016077 | -0.016077 | -0.012304 | -0.006880
MBTO -0.001267 | 0.008121 | 0.008121 | 0.004864 | -0.012058 | 0.009788 | 0.033519 | 0.049648 | 0.039066 | 0.015798 | -0.050123
PYFA 0.004415 | -0.001362 | -0.001362 | 0.003015 | -0.012299 | -0.005488 | -0.015090 | -0.015090 | -0.030358 | 0.014276 | -0.006350
ROTI -0.015665 | -0.045528 | -0.041361 | -0.048768 | -0.061430 | -0.079189 | -0.093083 | -0.084462 | -0.088736 | -0.077738 | -0.070838
SIDO -0.041739 | -0.039079 | -0.015269 | -0.010774 | -0.010937 | -0.019510 | -0.021361 | -0.036746 | -0.028933 | -0.023059 | -0.044255
SKBM 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.060646
TCID 0.004415 | 0.002214 | 0.002214 | -0.003829 | -0.003991 | -0.004873 | -0.011682 | -0.014467 | -0.014467 | -0.009362 | -0.016560
TSPC 0.011609 | -0.001860 | 0.010640 | -0.010254 | -0.005030 | 0.047660 | 0.105854 | 0.082045 | 0.051151 | 0.094575 | 0.088763
ULT]J 0.017748 | -0.007563 | 0.017737 | 0.027467 | 0.014484 | 0.013603 | 0.001403 | 0.011819 | -0.008799 | -0.008045 | -0.003358
Sektor Properti, Real Estate, dan Konstruksi Bangunan

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST 0.015385 | 0.000000 | -0.004545 | 0.003044 | -0.044006 | 0.031746 | 0.000000 | 0.003077 | -0.003067 | 0.010769 | 0.000000
ASRI 0.002247 | 0.004484 | 0.004464 | -0.004444 | 0.004464 | 0.006667 | 0.019868 | 0.023810 | -0.006342 | 0.074468 | -0.011881
BAPA 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.018868 | 0.000000 | 0.000000 | -0.018519 | 0.000000
BCIP 0.007353 | 0.014599 | -0.021583 | -0.029412 | -0.007576 | 0.007634 | 0.015152 | 0.014925 | 0.007353 | -0.014599 | 0.000000
BIPP 0.000000 | 0.000000 | -0.010989 | 0.000000 | 0.000000 | -0.022222 | 0.022727 | 0.000000 | 0.000000 | 0.044444 | 0.010638
BKDP 0.059524 | -0.056180 | 0.000000 | 0.023810 | -0.011628 | 0.058824 | 0.000000 | -0.022222 | -0.022727 | -0.011628 | 0.000000




COwL 0.018018 | -0.017699 | 0.000000 | 0.009009 | 0.017857 | -0.008772 | -0.008850 | 0.017857 | -0.017544 | 0.008929 | -0.008850
CTRA 0.004464 | 0.022222 | -0.013043 | 0.004405 | -0.004386 | 0.013216 | 0.034783 | 0.025210 | 0.016393 | 0.024194 | 0.027559
CTRS 0.006160 | 0.020408 | 0.002000 | 0.000000 | 0.003992 | 0.013917 | 0.050980 | 0.007463 | 0.016667 | 0.025501 | -0.019538
DART -0.055944 | 0.022222 | -0.050725 | 0.083969 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.049296
DGIK 0.000000 | 0.011976 | -0.011834 | -0.023952 | 0.018405 | 0.000000 | 0.030120 | 0.023392 | -0.011429 | 0.000000 | 0.011561
DILD 0.000000 | 0.025641 | 0.000000 | 0.000000 | 0.008333 | 0.016529 | -0.016260 | 0.008264 | -0.008197 | 0.016529 | -0.024390
DUTI 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000  -0.021739
EMDE 0.000000 | 0.000000 | 0.000000 | -0.015152 | 0.015385 | 0.000000 | 0.000000 | -0.015152 | 0.007692 | 0.000000 | 0.000000

GAMA -0.019608 | 0.000000 | 0.020000 | -0.019608 | 0.000000 | 0.000000 | 0.020000 | -0.019608 | 0.020000 | 0.000000 | 0.000000

GMTD 0.003226 | 0.016077 | 0.037975 | 0.000000 | 0.000000 | 0.000000 | -0.024390 | -0.015625 | 0.000000 | 0.000000 | -0.047619
GPRA -0.078067 | 0.012097 | 0.003984 | -0.063492 | 0.008475 | 0.029412 | -0.040816 | 0.017021 | -0.012552 | 0.000000 | -0.067797
JIHD -0.043478 | 0.000000 | 0.000000 | 0.177273 | 0.000000 | -0.073359 | 0.079167 | -0.015444 | 0.000000 | -0.039216 | 0.000000
JRPT -0.004878 | 0.000000 | 0.000000 | 0.000000 | -0.009804 | 0.004950 | 0.004926 | 0.000000 | 0.004902 | 0.000000 | 0.004878

KA 0.000000 | 0.011364 | 0.014981 | 0.000000 | 0.022140 | 0.003610 | -0.003597 | 0.028881 | 0.003509 | 0.013986 | -0.013793
LAMI -0.007605 | -0.003831 | 0.000000 | 0.000000 | 0.000000 | 0.057692 | -0.036364 | 0.000000 | -0.056604 | 0.136000 | -0.045775
LPCK 0.000000 | 0.017341 | 0.017045 | 0.013966 | -0.008264 | 0.013889 | -0.002740 | 0.000000 | 0.005495 | 0.013661 | 0.024259
MKPI 0.006993 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000  0.000000 | 0.000000 | 0.000000 | 0.000000

MTLA -0.002268 | 0.000000 | 0.000000 | -0.011364 | 0.000000 | 0.000000 | 0.000000 | -0.011494 | 0.000000 | 0.000000 | 0.023256
NIRO 0.027650 | -0.004484 | 0.000000 | -0.013514 | -0.004566 | 0.004587 | -0.018265 | 0.000000 | -0.046512 | 0.004878 | -0.058252
NRCA -0.010989 | -0.005556 | 0.011173 | 0.022099 | 0.016216 | 0.000000 | 0.005319 | 0.000000 | 0.000000 | -0.015873 | 0.000000
PTPP 0.016854 | 0.025783 | -0.005386 | 0.009025 | 0.025045 | 0.020942 | 0.015385 | 0.000000 | -0.005051 | 0.006768 | 0.011765

PWON -0.004525 | 0.000000 | 0.004545 | 0.009050 | 0.011211 | 0.002217 | -0.019912 | 0.033860 | 0.000000 | 0.024017 | 0.029851
RBMS 0.089744 | 0.000000 | -0.011765 | 0.011905 | -0.011765 | -0.011905 | 0.000000 | 0.144578 | -0.105263 | 0.000000 | 0.047059
RODA 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000  0.000000 | 0.000000 | 0.000000 | 0.000000
SCBD 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.249012

b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5

ACST 0.019800 | -0.013469 | -0.004545 | -0.000213 | -0.044168 | 0.030865 | -0.009602 | 0.003077 | -0.003067 | 0.008892 | -0.005812
ASRI 0.006662 | -0.008985 | 0.004464 | -0.007701 | 0.004302 | 0.005785 | 0.010265 | 0.023810 | -0.006342 | 0.072591 | -0.017693
BAPA 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | 0.009266 | 0.000000 | 0.000000 | -0.020396 | -0.005812




BCIP 0.011768 | 0.001129 | -0.021583 | -0.032669 | -0.007738 | 0.006752 | 0.005549 | 0.014925 | 0.007353 | -0.016476 | -0.005812
BIPP 0.004415 | -0.013469 | -0.010989 | -0.003257 | -0.000162 | -0.023103 | 0.013125 | 0.000000 | 0.000000 | 0.042567 | 0.004827
BKDP 0.063939 | -0.069649 | 0.000000 | 0.020553 | -0.011790 | 0.057942 | -0.009602 | -0.022222 | -0.022727 | -0.013505 | -0.005812
COwL 0.022433 | -0.031168 | 0.000000 | 0.005752 | 0.017695 | -0.009653 | -0.018452 | 0.017857 | -0.017544 | 0.007051 | -0.014661
CTRA 0.008879 | 0.008753 | -0.013043 | 0.001148 | -0.004548 | 0.012335 | 0.025180 | 0.025210 | 0.016393 | 0.022316 | 0.021747
CTRS 0.010575 | 0.006939 | 0.002000 | -0.003257 | 0.003830 | 0.013035 | 0.041378 | 0.007463 | 0.016667 | 0.023623 | -0.025350
DART -0.051529 | 0.008753 | -0.050725 | 0.080712 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.055108
DGIK 0.004415 | -0.001493 | -0.011834 | -0.027209 | 0.018242 | -0.000881 | 0.020518 | 0.023392 | -0.011429 | -0.001878 | 0.005749
DILD 0.004415 | 0.012172 | 0.000000 | -0.003257 | 0.008171 | 0.015648 | -0.025863 | 0.008264 | -0.008197 | 0.014651 | -0.030202
DUTI 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.027551
EMDE 0.004415 | -0.013469 | 0.000000 | -0.018408 | 0.015222 | -0.000881 | -0.009602 | -0.015152 | 0.007692 | -0.001878 | -0.005812
GAMA -0.015193 | -0.013469 | 0.020000 | -0.022865 | -0.000162 | -0.000881 | 0.010398 | -0.019608 | 0.020000 | -0.001878 | -0.005812
GMTD 0.007641 | 0.002608 | 0.037975 | -0.003257 | -0.000162 | -0.000881 | -0.033993 | -0.015625 | 0.000000 | -0.001878 | -0.053431
GPRA -0.073652 | -0.001372 | 0.003984 | -0.066749 | 0.008312 | 0.028530 | -0.050419 | 0.017021 | -0.012552 | -0.001878 | -0.073608
JIHD -0.039063 | -0.013469 | 0.000000 | 0.174016 | -0.000162 | -0.074240 | 0.069564 | -0.015444 | 0.000000 | -0.041093 | -0.005812
JRPT -0.000463 | -0.013469 | 0.000000 | -0.003257 | -0.009966 | 0.004069 | -0.004676 | 0.000000 | 0.004902 | -0.001878 | -0.000934
KA 0.004415 | -0.002106 | 0.014981 | -0.003257 | 0.021978 | 0.002729 | -0.013200 | 0.028881 | 0.003509 | 0.012108 | -0.019605
LAMI -0.003189 | -0.017301 | 0.000000 | -0.003257 | -0.000162 | 0.056811 | -0.045966 | 0.000000 | -0.056604 | 0.134122 | -0.051586
LPCK 0.004415 | 0.003872 | 0.017045 | 0.010710 | -0.008427 | 0.013008 | -0.012342 | 0.000000 | 0.005495 | 0.011784 | 0.018447
MKPI 0.011408 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
MTLA 0.002148 | -0.013469 | 0.000000 | -0.014621 | -0.000162 | -0.000881 | -0.009602 | -0.011494 | 0.000000 | -0.001878 | 0.017444
NIRO 0.032065 | -0.017954 | 0.000000 | -0.016770 | -0.004729 | 0.003706 | -0.027867 | 0.000000 | -0.046512 | 0.003001 | -0.064064
NRCA -0.006574 | -0.019025 | 0.011173 | 0.018842 | 0.016054 | -0.000881 | -0.004283 | 0.000000 | 0.000000 | -0.017751 | -0.005812
PTPP 0.021269 | 0.012313 | -0.005386 | 0.005768 | 0.024882 | 0.020061 | 0.005782 | 0.000000 | -0.005051 | 0.004891 | 0.005953
PWON -0.000110 | -0.013469 | 0.004545 | 0.005793 | 0.011048 | 0.001336 | -0.029514 | 0.033860 | 0.000000 | 0.022140 | 0.024039
RBMS 0.094159 | -0.013469 | -0.011765 | 0.008648 | -0.011927 | -0.012786 | -0.009602 | 0.144578 | -0.105263 | -0.001878 | 0.041247
RODA 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
SCBD 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.254824




c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST 0.019800 | 0.006331 | 0.001785 | 0.001572 | -0.042596 | -0.011732 | -0.021334 | -0.018257 | -0.021324 | -0.012433 | -0.018245
ASRI 0.006662 | -0.002323 | 0.002142 | -0.005560 | -0.001258 | 0.004528 | 0.014793 | 0.038602 | 0.032260 | 0.104850 | 0.087157
BAPA 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.004089 | -0.004089 | -0.004089 | -0.024485 | -0.030297
BCIP 0.011768 | 0.012897 | -0.008685 | -0.041354 | -0.049092 | -0.042340 | -0.036791 | -0.021865 | -0.014513 | -0.030989 | -0.036800
BIPP 0.004415 | -0.009054 | -0.020043 | -0.023300 | -0.023463 | -0.046566 | -0.033441 | -0.033441 | -0.033441 | 0.009126 | 0.013952
BKDP 0.063939 | -0.005710 | -0.005710 | 0.014842 | 0.003052 | 0.060994 | 0.051392 | 0.029170 | 0.006443 | -0.007063 | -0.012875
COwWL 0.022433 | -0.008735 | -0.008735 | -0.002983 | 0.014712 | 0.005058 | -0.013394 | 0.004464 | -0.013080 | -0.006029 | -0.020691
CTRA 0.008879 | 0.017632 | 0.004589 | 0.005737 | 0.001189 | 0.013523 | 0.038704 | 0.063914 | 0.080307 | 0.102623 | 0.124370
CTRS 0.010575 | 0.017514 | 0.019514 | 0.016257 | 0.020087 | 0.033122 | 0.074500 | 0.081963 | 0.098629 | 0.122253 | 0.096903
DART -0.051529 | -0.042776 | -0.093501 | -0.012788 | -0.012950 | -0.013832 | -0.023434 | -0.023434 | -0.023434 | -0.025312 | -0.080419
DGIK 0.004415 | 0.002922 | -0.008912 | -0.036121 | -0.017879 | -0.018760 | 0.001758 | 0.025150 | 0.013721 | 0.011844 | 0.017593
DILD 0.004415 | 0.016587 | 0.016587 | 0.013330 | 0.021501 | 0.037149 | 0.011286 | 0.019550 | 0.011354 | 0.026005 | -0.004197
DUTI 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.052386
EMDE 0.004415 | -0.009054 | -0.009054 | -0.027463 | -0.012240 | -0.013122 | -0.022724 | -0.037876 | -0.030183 | -0.032061 | -0.037873
GAMA -0.015193 | -0.028662 | -0.008662 | -0.031527 | -0.031689 | -0.032570 | -0.022173 | -0.041781 | -0.021781 | -0.023658 | -0.029470
GMTD 0.007641 | 0.010249 | 0.048224 | 0.044967 | 0.044804 | 0.043923 | 0.009930 | -0.005695 | -0.005695 | -0.007572 | -0.061003
GPRA -0.073652 | -0.075024 | -0.071040 | -0.137789 | -0.129477 | -0.100947 | -0.151365 | -0.134344 | -0.146896 | -0.148774 | -0.222382
JIHD -0.039063 | -0.052532 | -0.052532 | 0.121483 | 0.121321 | 0.047081 | 0.116645| 0.101201 | 0.101201 | 0.060108 | 0.054296
JRPT -0.000463 | -0.013932 | -0.013932 | -0.017189 | -0.027155 | -0.023086 | -0.027763 | -0.027763 | -0.022861 | -0.024738 | -0.025672
KA 0.004415 | 0.002310 | 0.017291 | 0.014034 | 0.036012 | 0.038740 | 0.025541 | 0.054422 | 0.057931 | 0.070039 | 0.050434
LAMI -0.003189 | -0.020490 | -0.020490 | -0.023747 | -0.023909 | 0.032902 | -0.013064 | -0.013064 | -0.069668 | 0.064454 | 0.012868
LPCK 0.004415 | 0.008287 | 0.025332 | 0.036042 | 0.027615 | 0.040623 | 0.028280 | 0.028280 | 0.033775 | 0.045559 | 0.064006
MKPI 0.011408 | -0.002061 | -0.002061 | -0.005318 | -0.005480 | -0.006362 | -0.015964 | -0.015964 | -0.015964 | -0.017842 | -0.023653
MTLA 0.002148 | -0.011322 | -0.011322 | -0.025942 | -0.026105 | -0.026986 | -0.036588 | -0.048083 | -0.048083 | -0.049960 | -0.032516
NIRO 0.032065 | 0.014111 | 0.014111 | -0.002659 | -0.007388 | -0.003682 | -0.031549 | -0.031549 | -0.078061 | -0.075060 | -0.139124
NRCA -0.006574 | -0.025599 | -0.014425 | 0.004417 | 0.020471 | 0.019590 | 0.015306 | 0.015306 | 0.015306 | -0.002444 | -0.008256
PTPP 0.021269 | 0.033583 | 0.028197 | 0.033965 | 0.058847 | 0.078908 | 0.084690 | 0.084690 | 0.079640 | 0.084531 | 0.090484
PWON -0.000110 | -0.013579 | -0.009034 | -0.003241 | 0.007808 | 0.009144 | -0.020370 | 0.013490 | 0.013490 | 0.035630 | 0.059669
RBMS 0.094159 | 0.080689 | 0.068925 | 0.077573 | 0.065645 | 0.052859 | 0.043257 | 0.187835 | 0.082572 | 0.080695 | 0.121942




RODA 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.030646
SCBD 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.279658
Sektor Infrastruktur, Utilitas, dan Transportasi

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 0.006494 | -0.051613 | 0.088435 | -0.181250 | 0.030534 | 0.074074 | -0.075862 | 0.044776 | 0.014286 | 0.007042 | -0.013986
IBST 0.000000 | 0.000000 | -0.002959 | 0.034125 | -0.053085 | -0.039394 | 0.001577 | 0.037795 | 0.024279 | 0.000000 | 0.005926
INDX 0.000000 | -0.031111 | 0.135321 | 0.030303 | -0.019608 | -0.038000 | -0.002079 | 0.000000 | 0.018750 | 0.014315 | -0.002016
INDY 0.000000 | 0.000000 | -0.025641 | -0.035088 | 0.000000 | 0.009091 | 0.018018 | 0.053097 | -0.016807 | 0.017094 | 0.000000
INVS -0.070796 | -0.019048 | -0.019417 | 0.000000 | -0.009901 | 0.010000 | 0.089109 | -0.045455 | -0.038095 | 0.000000 | 0.029703
LAPD -0.208955 | -0.018868 | -0.019231 | 0.000000 | -0.019608 | 0.060000 | -0.018868 | 0.000000 | 0.019231 | -0.037736 | 0.000000
LRNA 0.024590 | 0.012000 | -0.027668 | 0.004065 | 0.012146 | 0.016000 | -0.015748 | -0.028000 | 0.000000 | -0.037037 | -0.017094
MBSS -0.039130 | 0.018100 | -0.004444 | -0.017857 | -0.018182 | 0.000000 | 0.004630 | 0.018433 | -0.004525 | -0.004545 | -0.004566
META 0.005155 | 0.010256 | 0.000000 | -0.005076 | 0.005102 | -0.005076 | 0.015306 | 0.020101 | -0.009852 | 0.000000 | 0.024876
NELY 0.000000 | -0.005848 | -0.011765 | 0.011905 | -0.176471 | 0.000000 | 0.000000 | 0.007143 | 0.000000 | 0.000000 | 0.000000
RIGS -0.038732 | 0.018315 | 0.010791 | -0.049822 | 0.014981 | 0.014760 | 0.043636 | 0.006969 | -0.055363 | 0.043956 | -0.042105
SMDR 0.049724 | 0.015789 | 0.012953 | 0.000000 | 0.186701 | 0.025862 | 0.008403 | 0.045833 | 0.007968 | 0.021739 | -0.009671
WINS -0.014778 | 0.075000 | -0.046512 | 0.004878 | -0.029126 | -0.010000 | 0.010101 | 0.015000 | -0.014778 | 0.100000 | 0.050000
b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 0.010909 | -0.065082 | 0.088435 | -0.184507 | 0.030372 | 0.073193 | -0.085464 | 0.044776 | 0.014286 | 0.005165 | -0.019798
IBST 0.004415 | -0.013469 | -0.002959 | 0.030868 | -0.053247 | -0.040275 | -0.008025 | 0.037795 | 0.024279 | -0.001878 | 0.000114
INDX 0.004415 | -0.044580 | 0.135321 | 0.027046 | -0.019770 | -0.038881 | -0.011681 | 0.000000 | 0.018750 | 0.012437 | -0.007828
INDY 0.004415 | -0.013469 | -0.025641 | -0.038345 | -0.000162 | 0.008210 | 0.008416 | 0.053097 | -0.016807 | 0.015216 | -0.005812
INVS -0.066381 | -0.032517 | -0.019417 | -0.003257 | -0.010063 | 0.009119 | 0.079507 | -0.045455 | -0.038095 | -0.001878 | 0.023891
LAPD -0.204540 | -0.032337 | -0.019231 | -0.003257 | -0.019770 | 0.059119 | -0.028470 | 0.000000 | 0.019231 | -0.039613 | -0.005812
LRNA 0.029005 | -0.001469 | -0.027668 | 0.000808 | 0.011983 | 0.015119 | -0.025350 | -0.028000 | 0.000000 | -0.038915 | -0.022906
MBSS -0.034715 | 0.004630 | -0.004444 | -0.021114 | -0.018344 | -0.000881 | -0.004973 | 0.018433 | -0.004525 | -0.006423 | -0.010378
META 0.009570 | -0.003213 | 0.000000 | -0.008333 | 0.004940 | -0.005957 | 0.005704 | 0.020101 | -0.009852 | -0.001878 | 0.019064




NELY 0.004415 | -0.019317 | -0.011765 | 0.008648 | -0.176633 | -0.000881 | -0.009602 | 0.007143 | 0.000000 | -0.001878 | -0.005812
RIGS -0.034317 | 0.004846 | 0.010791 | -0.053079 | 0.014819 | 0.013879 | 0.034034 | 0.006969 | -0.055363 | 0.042079 | -0.047917
SMDR 0.054139 | 0.002320 | 0.012953 | -0.003257 | 0.186538 | 0.024981 | -0.001199 | 0.045833 | 0.007968 | 0.019862 | -0.015483
WINS -0.010363 | 0.061531 | -0.046512 | 0.001621 | -0.029289 | -0.010881 | 0.000499 | 0.015000 | -0.014778 | 0.098122 | 0.044188
c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 0.010909 | -0.054173 | 0.034262 | -0.150245 | -0.119873 | -0.046680 | -0.132145 | -0.087369 | -0.073083 | -0.067918 | -0.087716
IBST 0.004415 | -0.009054 | -0.012013 | 0.018855 | -0.034392 | -0.074667 | -0.082692 | -0.044897 | -0.020618 | -0.022495 | -0.022381
INDX 0.004415 | -0.040165 | 0.095156 | 0.122202 | 0.102432 | 0.063550 | 0.051869 | 0.051869 | 0.070619 | 0.083056 | 0.075229
INDY 0.004415 | -0.009054 | -0.034695 | -0.073040 | -0.073202 | -0.064993 | -0.056577 | -0.003480 | -0.020286 | -0.005070 | -0.010882
INVS -0.066381 | -0.098898 | -0.118316 | -0.121573 | -0.131636 | -0.122517 | -0.043011 | -0.088465 | -0.126561 | -0.128438 | -0.104547
LAPD -0.204540 | -0.236877 | -0.256108 | -0.259365 | -0.279135 | -0.220017 | -0.248487 | -0.248487 | -0.229256 | -0.268869 | -0.274681
LRNA 0.029005 | 0.027536 | -0.000132 | 0.000676 | 0.012659 | 0.027778 | 0.002428 | -0.025572 | -0.025572 | -0.064487 | -0.087393
MBSS -0.034715 | -0.030085 | -0.034529 | -0.055644 | -0.073988 | -0.074869 | -0.079842 | -0.061409 | -0.065934 | -0.072357 | -0.082734
META 0.009570 | 0.006357 | 0.006357 | -0.001976 | 0.002963 | -0.002994 | 0.002710 | 0.022810 | 0.012958 | 0.011081 | 0.030144
NELY 0.004415 | -0.014902 | -0.026667 | -0.018019 | -0.194652 | -0.195533 | -0.205136 | -0.197993 | -0.197993 | -0.199870 | -0.205682
RIGS -0.034317 | -0.029471 | -0.018680 | -0.071759 | -0.056940 | -0.043061 | -0.009027 | -0.002059 | -0.057422 | -0.015344 | -0.063261
SMDR 0.054139 | 0.056459 | 0.069412 | 0.066156 | 0.252694 | 0.277675 | 0.276476 | 0.322309 | 0.330277 | 0.350139 | 0.334656
WINS -0.010363 | 0.051168 | 0.004656 | 0.006277 | -0.023012 | -0.033893 | -0.033394 | -0.018394 | -0.033173 | 0.064950 | 0.109138
Sektor Keuangan

a. Ri,t

Hari -5 -4 -3 -2 =l 0 1 2 3 4 5
PNBS 0.000000 | 0.000000 | -0.005714 | 0.005747 | 0.000000 | 0.005714 | 0.022727 | 0.005556 | 0.000000 | 0.005525 | 0.005495
b. AR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 )
PNBS 0.004415 | -0.013469 | -0.005714 | 0.002490 | -0.000162 | 0.004833 | 0.013125 | 0.005556 | 0.000000 | 0.003647 | -0.000317




c. CAR

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
PNBS 0.004415 | -0.009054 | -0.014768 | -0.012278 | -0.012441 | -0.007608 | 0.005517 | 0.011073 | 0.011073 | 0.014720 | 0.014403
Sektor Perdagangan, Jasa, dan Investasi

a. Ri,t

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS 0.000000 | 0.000000 | 0.065789 | -0.061728 | 0.000000 | 0.000000 | 0.050000 | 0.000000 | -0.047619 | 0.000000 | -0.013158
ASGR -0.006897 | 0.000000 | -0.002315 | 0.002320 | -0.004630 | -0.034884 | 0.007229 | -0.016746 | 0.019465 | 0.002387 | 0.004762
BAYU -0.008333 | 0.063025 | 0.000000 | -0.015810 | -0.016064 | -0.024490 | 0.016736 | -0.004115 | -0.095041 | -0.018265 | 0.106977
CSAP -0.007813 | 0.023622 | -0.015385 | -0.007813 | 0.007874 | -0.015625 | 0.000000 | -0.007937 | -0.008000 | 0.016129 | -0.023810
DNET 0.005814 | -0.005780 | -0.005814 | 0.005848 | 0.011628 | -0.011494 | -0.011628 | 0.005882 | -0.005848 | 0.000000 | -0.017647
ECII 0.028571 | 0.032407 | -0.004484 | 0.009009 | 0.000000 | -0.004464 | -0.004484 | 0.040541 | -0.008658 | 0.074236 | 0.032520
ERAA 0.013953 | 0.027523 | 0.026786 | 0.026087 | 0.042373 | -0.008130 | -0.024590 | 0.004202 | -0.012552 | -0.008475 | 0.021368
FISH 0.005780 | 0.011494 | 0.025568 | -0.022161 | 0.000000 | -0.016997 | 0.011527 | 0.000000 | -0.005698 | 0.005731 | 0.000000
FORU -0.007246 | 0.000000 | -0.007299 | 0.007353 | 0.014599 | -0.014388 | 0.000000 | 0.000000 | 0.007299 | 0.000000 | -0.007246
GEMA -0.019608 | 0.010000 | -0.006601 | -0.003322 | 0.000000 | 0.016667 | -0.006557 | -0.009901 | -0.006667 | 0.000000 | 0.000000
GLOB 0.000000 | 0.000000 | -0.041026 | 0.000000 | -0.037433 | 0.050000 | 0.000000 | -0.015873 | 0.069892 | 0.000000 | 0.000000
GOLD 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000| 0.000000 | 0.000000 | 0.000000| 0.000000| 0.000000
GREN 0.008929 | 0.035398 | 0.017094 | -0.008403 | 0.008475 | 0.016807 | 0.033058 | 0.008000 | -0.023810 | 0.016260 | 0.008000
HOME -0.007895 | 0.007958 | -0.005263 | 0.005291 | 0.000000 | 0.002632 | 0.000000 | 0.000000 | 0.000000 | -0.002625 | 0.000000
KOBX 0.000000 | 0.050000 | -0.047619 | 0.050000 | 0.000000 | -0.071429 | 0.020513 | 0.005025 | -0.050000 | 0.010526 | 0.036458
LPLI 0.022222 | 0.014493 | 0.000000 | 0.014286 | -0.028169 | 0.007246 | 0.000000 | 0.021583 | -0.021127 | -0.007194 | 0.007246
MAMI 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000| 0.000000| 0.000000
MDIA 0.000000 | 0.000000 | 0.000000 | -0.022727 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
MICE -0.005634 | 0.005666 | 0.005634 | -0.002801 | -0.005618 | 0.000000 | 0.000000 | 0.005650 | -0.002809 | -0.005634 | 0.019830
MIDI 0.027523 | 0.000000 | -0.035714 | 0.027778 | -0.027027 | 0.018519 | 0.009091 | -0.009009 | 0.000000 | 0.018182 | 0.008929
MPPA -0.026439 | -0.014377 | -0.027553 | 0.033333 | -0.019355 | 0.024671 | -0.014446 | 0.035831 | -0.022013 | 0.038585 | 0.013932
MTDL 0.008333 | 0.008264 | 0.049180 | -0.007813 | -0.039370 | -0.032787 | -0.016949 | 0.034483 | -0.008333 | 0.025210 | -0.008197
PNSE 0.000000 | 0.000000 | 0.002012 | -0.002008 | 0.000000 | 0.000000 | -0.034205 | 0.000000 | 0.033333 | 0.000000 | 0.018145




SHID 0.000000 | 0.000000 | 0.024648 | -0.024055 | 0.000000 | 0.056338 | 0.000000 | 0.000000 | -0.013333 | 0.010135 | 0.010033
SILO -0.017241 | 0.014035 | -0.001730 | -0.005199 | -0.024390 | -0.008929 | -0.009009 | 0.120000 | -0.034091 | -0.038655 | -0.010490
SKYB 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 0.000000 | 0.000000 | 0.000000 | -0.106383
SONA 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000  0.000000 | 0.000000 | 0.000000
TGKA 0.000000 | -0.037037 | 0.000000 | 0.000000 | 0.000000 | -0.038462 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | -0.214000
TMPO -0.046512 | 0.000000 | -0.016260 | 0.008264 | 0.000000 | 0.000000 | 0.008197 | 0.000000 | -0.008130 | 0.000000 | 0.016393
TRIL -0.089552 | 0.000000 | 0.000000 | 0.065574 | 0.000000 | -0.015385 | -0.015625 | 0.015873 | 0.000000 | 0.000000 | -0.031250
UNTR 0.005305 | 0.009235 | -0.032680 | 0.027027 | 0.010526 | -0.028646 | 0.016086 | 0.017150 | -0.022049 | -0.030504 | 0.023256
WAPO -0.319588 | 0.000000 | 0.060606 | 0.000000 | 0.042857 | -0.068493 | -0.029412 | 0.000000 | -0.045455 | -0.047619 | 0.000000
WICO -0.232759 | 0.011236 | 0.011111 | 0.032967 | 0.212766 | -0.017544 | -0.098214 | 0.000000 | -0.009901 | -0.070000 | -0.032258
b. AR
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS 0.004415 | -0.013469 | 0.065789 | -0.064985 | -0.000162 | -0.000881 | 0.040398 | 0.000000 | -0.047619 | -0.001878 | -0.018970
ASGR -0.002481 | -0.013469 | -0.002315 | -0.000937 | -0.004792 | -0.035765 | -0.002373 | -0.016746 | 0.019465 | 0.000509 | -0.001050
BAYU -0.003918 | 0.049556 | 0.000000 | -0.019067 | -0.016227 | -0.025371 | 0.007134 | -0.004115 | -0.095041 | -0.020142 | 0.101165
CSAP -0.003397 | 0.010153 | -0.015385 | -0.011069 | 0.007712 | -0.016506 | -0.009602 | -0.007937 | -0.008000 | 0.014252 | -0.029621
DNET 0.010229 | -0.019250 | -0.005814 | 0.002591 | 0.011465 | -0.012376 | -0.021230 | 0.005882 | -0.005848 | -0.001878 | -0.023459
ECII 0.032987 | 0.018938 | -0.004484 | 0.005752 | -0.000162 | -0.005346 | -0.014087 | 0.040541 | -0.008658 | 0.072358 | 0.026709
ERAA 0.018369 | 0.014054 | 0.026786 | 0.022830 | 0.042210 | -0.009011 | -0.034193 | 0.004202 | -0.012552 | -0.010352 | 0.015556
FISH 0.010195 | -0.001975 | 0.025568 | -0.025418 | -0.000162 | -0.017878 | 0.001925 | 0.000000 | -0.005698 | 0.003853 | -0.005812
FORU -0.002831 | -0.013469 | -0.007299 | 0.004096 | 0.014436 | -0.015270 | -0.009602 | 0.000000 | 0.007299 | -0.001878 | -0.013058
GEMA -0.015193 | -0.003469 | -0.006601 | -0.006579 | -0.000162 | 0.015785 | -0.016160 | -0.009901 | -0.006667 | -0.001878 | -0.005812
GLOB 0.004415 | -0.013469 | -0.041026 | -0.003257 | -0.037596 | 0.049119 | -0.009602 | -0.015873 | 0.069892 | -0.001878 | -0.005812
GOLD 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
GREN 0.013344 | 0.021929 | 0.017094 | -0.011660 | 0.008312 | 0.015925 | 0.023455 | 0.008000 | -0.023810 | 0.014383 | 0.002188
HOME -0.003480 | -0.005512 | -0.005263 | 0.002034 | -0.000162 | 0.001750 | -0.009602 | 0.000000 | 0.000000 | -0.004502 | -0.005812
KOBX 0.004415 | 0.036531 | -0.047619 | 0.046743 | -0.000162 | -0.072310 | 0.010910 | 0.005025 | -0.050000 | 0.008649 | 0.030647
LPLI 0.026637 | 0.001024 | 0.000000 | 0.011029 | -0.028331 | 0.006365 | -0.009602 | 0.021583 | -0.021127 | -0.009072 | 0.001435
MAMI 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
MDIA 0.004415 | -0.013469 | 0.000000 | -0.025984 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812




MICE -0.001219 | -0.007803 | 0.005634 | -0.006058 | -0.005780 | -0.000881 | -0.009602 | 0.005650 | -0.002809 | -0.007511 | 0.014018
MIDI 0.031938 | -0.013469 | -0.035714 | 0.024521 | -0.027189 | 0.017637 | -0.000512 | -0.009009 | 0.000000 | 0.016304 | 0.003117
MPPA -0.022023 | -0.027846 | -0.027553 | 0.030076 | -0.019517 | 0.023790 | -0.024049 | 0.035831 | -0.022013 | 0.036708 | 0.008120
MTDL 0.012748 | -0.005205 | 0.049180 | -0.011069 | -0.039532 | -0.033668 | -0.026552 | 0.034483 | -0.008333 | 0.023333 | -0.014008
PNSE 0.004415 | -0.013469 | 0.002012 | -0.005265 | -0.000162 | -0.000881 | -0.043808 | 0.000000 | 0.033333 | -0.001878 | 0.012333
SHID 0.004415 | -0.013469 | 0.024648 | -0.027312 | -0.000162 | 0.055457 | -0.009602 | 0.000000 | -0.013333 | 0.008258 | 0.004222
SILO -0.012826 | 0.000566 | -0.001730 | -0.008456 | -0.024553 | -0.009810 | -0.018611 | 0.120000 | -0.034091 | -0.040533 | -0.016301
SKYB 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.112195
SONA 0.004415 | -0.013469 | 0.000000 | -0.003257 | -0.000162 | -0.000881 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.005812
TGKA 0.004415 | -0.050506 | 0.000000 | -0.003257 | -0.000162 | -0.039343 | -0.009602 | 0.000000 | 0.000000 | -0.001878 | -0.219812
TMPO -0.042097 | -0.013469 | -0.016260 | 0.005007 | -0.000162 | -0.000881 | -0.001406 | 0.000000 | -0.008130 | -0.001878 | 0.010582
TRIL -0.085137 | -0.013469 | 0.000000 | 0.062317 | -0.000162 | -0.016266 | -0.025227 | 0.015873 | 0.000000 | -0.001878 | -0.037062
UNTR 0.009720 | -0.004234 | -0.032680 | 0.023770 | 0.010364 | -0.029527 | 0.006483 | 0.017150 | -0.022049 | -0.032382 | 0.017444
WAPO -0.315173 | -0.013469 | 0.060606 | -0.003257 | 0.042695 | -0.069374 | -0.039014 | 0.000000 | -0.045455 | -0.049497 | -0.005812
WICO -0.228344 | -0.002233 | 0.011111 | 0.029710 | 0.212604 | -0.018425 | -0.107817 | 0.000000 | -0.009901 | -0.071878 | -0.038070
c. CAR
Hari -5 -4 -3 -2 S 0 1 2 3 4 5
AIMS 0.004415 | -0.009054 | 0.056735 | -0.008250 | -0.008412 | -0.009294 | 0.031104 | 0.031104 | -0.016515 | -0.018393 | -0.037362
ASGR -0.002481 | -0.015951 | -0.018265 | -0.019202 | -0.023994 | -0.059759 | -0.062133 | -0.078879 | -0.059414 | -0.058905 | -0.059955
BAYU -0.003918 | 0.045638 | 0.045638 | 0.026571 | 0.010344 | -0.015027 | -0.007893 | -0.012008 | -0.107050 | -0.127192 | -0.026027
CSAP -0.003397 | 0.006755 | -0.008629 | -0.019699 | -0.011987 | -0.028493 | -0.038096 | -0.046032 | -0.054032 | -0.039781 | -0.069402
DNET 0.010229 | -0.009020 | -0.014834 | -0.012243 | -0.000778 | -0.013154 | -0.034384 | -0.028501 | -0.034349 | -0.036227 | -0.059686
ECII 0.032987 | 0.051925 | 0.047440 | 0.053192 | 0.053030 | 0.047684 | 0.033598 | 0.074138 0.065480 | 0.137839 | 0.164547
ERAA 0.018369 | 0.032422 | 0.059208 | 0.082038 | 0.124248 | 0.115237 | 0.081045 | 0.085246 0.072694 | 0.062342 | 0.077898
FISH 0.010195 | 0.008221 | 0.033789 | 0.008371 | 0.008209 | -0.009670 | -0.007745 | -0.007745 | -0.013443 | -0.009590 | -0.015401
FORU -0.002831 | -0.016300 | -0.023600 | -0.019504 | -0.005068 | -0.020337 | -0.029940 | -0.029940 | -0.022641 | -0.024518 | -0.037576
GEMA -0.015193 | -0.018662 | -0.025263 | -0.031842 | -0.032004 | -0.016219 | -0.032379 | -0.042280 | -0.048946 | -0.050824 | -0.056636
GLOB 0.004415 | -0.009054 | -0.050080 | -0.053337 | -0.090932 | -0.041814 | -0.051416 | -0.067289 0.002603 | 0.000726 | -0.005086
GOLD 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.030646
GREN 0.013344 | 0.035273 | 0.052367 | 0.040706 | 0.049019 | 0.064944 | 0.088399 | 0.096399 0.072590 | 0.086973 | 0.089161




HOME -0.003480 | -0.008991 | -0.014254 | -0.012220 | -0.012383 | -0.010633 | -0.020235 | -0.020235 | -0.020235 | -0.024737 | -0.030549
KOBX 0.004415 | 0.040946 | -0.006673 | 0.040070 | 0.039907 | -0.032402 | -0.021492 | -0.016467 | -0.066467 | -0.057818 | -0.027171
LPLI 0.026637 | 0.027661 | 0.027661 | 0.038690 | 0.010358 | 0.016723 | 0.007121 | 0.028704 0.007577 | -0.001495 | -0.000060
MAMI 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.030646
MDIA 0.004415 | -0.009054 | -0.009054 | -0.035038 | -0.035201 | -0.036082 | -0.045684 | -0.045684 | -0.045684 | -0.047562 | -0.053374
MICE -0.001219 | -0.009022 | -0.003388 | -0.009446 | -0.015227 | -0.016108 | -0.025711 | -0.020061 | -0.022870 | -0.030381 | -0.016363
MIDI 0.031938 | 0.018469 | -0.017245 | 0.007275 | -0.019914 | -0.002277 | -0.002788 | -0.011797 | -0.011797 | 0.004507 | 0.007624
MPPA -0.022023 | -0.049870 | -0.077422 | -0.047346 | -0.066863 | -0.043073 | -0.067122 | -0.031291 | -0.053304 | -0.016596 | -0.008476
MTDL 0.012748 | 0.007544 | 0.056724 | 0.045655 | 0.006122 | -0.027546 | -0.054098 | -0.019615 | -0.027948 | -0.004616 | -0.018624
PNSE 0.004415 | -0.009054 | -0.007042 | -0.012307 | -0.012469 | -0.013351 | -0.057158 | -0.057158 | -0.023825 | -0.025703 | -0.013369
SHID 0.004415 | -0.009054 | 0.015594 | -0.011718 | -0.011881 | 0.043576 | 0.033974 | 0.033974 0.020640 | 0.028898 | 0.033120
SILO -0.012826 | -0.012260 | -0.013990 | -0.022447 | -0.046999 | -0.056809 | -0.075421 | 0.044579 0.010488 | -0.030045 | -0.046346
SKYB 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.137029
SONA 0.004415 | -0.009054 | -0.009054 | -0.012311 | -0.012473 | -0.013355 | -0.022957 | -0.022957 | -0.022957 | -0.024835 | -0.030646
TGKA 0.004415 | -0.046091 | -0.046091 | -0.049348 | -0.049511 | -0.088853 | -0.098456 | -0.098456 | -0.098456 | -0.100333 | -0.320145
TMPO -0.042097 | -0.055566 | -0.071826 | -0.066818 | -0.066981 | -0.067862 | -0.069268 | -0.069268 | -0.077398 | -0.079275 | -0.068694
TRIL -0.085137 | -0.098606 | -0.098606 | -0.036290 | -0.036452 | -0.052718 | -0.077945 | -0.062072 | -0.062072 | -0.063950 | -0.101012
UNTR 0.009720 | 0.005486 | -0.027194 | -0.003424 | 0.006940 | -0.022587 | -0.016104 | 0.001047 | -0.021003 | -0.053384 | -0.035940
WAPO -0.315173 | -0.328642 | -0.268036 | -0.271293 | -0.228598 | -0.297972 | -0.336987 | -0.336987 | -0.382441 | -0.431938 | -0.437749
WICO -0.228344 | -0.230577 | -0.219466 | -0.189756 | 0.022848 | 0.004423 | -0.103394 | -0.103394 | -0.113295 | -0.185172 | -0.223242




Lampiran 8

Daftar Efek Syariah (DES)

Tabel Perhitungan Aktivitas Volume Perdagangan Saham

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ATVA | 0.001536 | 0.001093 | 0.001244 | 0.001121 | 0.001353 | 0.001231 | 0.001310 | 0.001179 | 0.000927 | 0.001184 | 0.001092
CATVA | 0.001536 | 0.002629 | 0.003873 | 0.004994 | 0.006347 | 0.007579 | 0.008888 | 0.010068 | 0.010995 | 0.012179 | 0.013271
KSE 0.00496 | 0.00717 | 0.00984 | 0.01227 | 0.01562 | 0.01852 | 0.02139 | 0.02339 | 0.02557 | 0.02829 | 0.03017
t-hitung | 3.726642 | 4.413811 | 4.739136 | 4.902840 | 4.892316 | 4.927836 | 5.003157 | 5.183281 | 5.176906 | 5.184417 | 5.297233
1. Sektor Pertanian
a. TVA
Hari -5 -4 -3 -2 -1 0 il 2 3 4 5
AALI 0.000396 | 0.001062 | 0.001022 | 0.000879 | 0.000929 | 0.000405 | 0.000976 | 0.000479 | 0.001724 | 0.001483 | 0.001349
BISI 0.000043 | 0.000124 | 0.000305 | 0.000049 | 0.000078 | 0.000047 | 0.000071 | 0.000219 | 0.000042 | 0.000130 | 0.000121
CKRA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000002 | 0.000001 | 0.000004 | 0.000000
IHKP 0.000004 | 0.000013 | 0.000008 | 0.000008 | 0.000015 | 0.000013 | 0.000016 | 0.000015 | 0.000011 | 0.000011 | 0.000011
JAWA | 0.000184 | 0.000000 | 0.000121 | 0.000008 | 0.001012 | 0.001899 | 0.000928 | 0.000795 | 0.002010 | 0.000132 | 0.000051
SGRO | 0.000043 | 0.001762 | 0.000666 | 0.000334 | 0.000108 | 0.000074 | 0.000263 | 0.000127 | 0.000427 | 0.002095 | 0.000550
b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AALI 0.000396 | 0.001458 | 0.002481 | 0.003359 | 0.004288 | 0.004693 | 0.005669 | 0.006148 | 0.007872 | 0.009355 | 0.010704
BISI 0.000043 | 0.000167 | 0.000472 | 0.000521 | 0.000600 | 0.000647 | 0.000717 | 0.000936 | 0.000978 | 0.001108 | 0.001228
CKRA | 0.000000 | 0.000000 | 0.000000 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000003 | 0.000003 | 0.000008 | 0.000008
IHKP 0.000004 | 0.000017 | 0.000025 | 0.000033 | 0.000048 | 0.000061 | 0.000078 | 0.000092 | 0.000104 | 0.000115 | 0.000126
JAWA | 0.000184 | 0.000184 | 0.000305 | 0.000313 | 0.001325 | 0.003224 | 0.004153 | 0.004948 | 0.006958 | 0.007090 | 0.007141
SGRO | 0.000043 | 0.001805 | 0.002471 | 0.002805 | 0.002913 | 0.002987 | 0.003249 | 0.003376 | 0.003803 | 0.005898 | 0.006448




2. Sektor Pertambangan

a. TVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO | 0.000674 | 0.000580 | 0.002017 | 0.001914 | 0.000966 | 0.001662 | 0.003805 | 0.003512 | 0.003633 | 0.002173 | 0.001814
BYAN | 0.000001 | 0.000001 | 0.000000 | 0.000002 | 0.000001 | 0.000002 | 0.000001 | 0.000001 | 0.000001 | 0.000000 | 0.000001
ELSA | 0.034015 | 0.012763 | 0.019119 | 0.008272 | 0.021291 | 0.008300 | 0.026517 | 0.010549 | 0.008600 | 0.013573 | 0.011197
GEMS | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000002 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
HRUM | 0.000743 | 0.001049 | 0.000841 | 0.000423 | 0.000645 | 0.000752 | 0.000743 | 0.002373 | 0.001149 | 0.000603 | 0.002179
MEDC | 0.000839 | 0.000071 | 0.000159 | 0.000053 | 0.000724 | 0.000014 | 0.000393 | 0.000095 | 0.000364 | 0.000037 | 0.000468
MITI 0.000049 | 0.000011 | 0.000010 | 0.000011 | 0.000062 | 0.000006 | 0.000025 | 0.000142 | 0.000000 | 0.000075 | 0.000081
PKPK | 0.000375 | 0.000173 | 0.000051 | 0.000214 | 0.000000 | 0.002713 | 0.003939 | 0.001013 | 0.000641 | 0.001206 | 0.004614
PTBA | 0.000193 | 0.000319 | 0.000395 | 0.000427 | 0.001292 | 0.000601 | 0.001322 | 0.001394 | 0.000936 | 0.001153 | 0.001367
TINS 0.000545 | 0.000880 | 0.000952 | 0.001202 | 0.000732 | 0.000979 | 0.001005 | 0.001479 | 0.000692 | 0.003651 | 0.003619
b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADRO | 0.000674 | 0.001254 | 0.003271 | 0.005185 | 0.006151 | 0.007813 | 0.011617 | 0.015129 | 0.018761 | 0.020934 | 0.022748
BYAN | 0.000001 | 0.000002 | 0.000002 | 0.000003 | 0.000005 | 0.000006 | 0.000007 | 0.000008 | 0.000009 | 0.000009 | 0.000010
ELSA | 0.034015 | 0.046779 | 0.065897 | 0.074169 | 0.095460 | 0.103760 | 0.130277 | 0.140826 | 0.149426 | 0.162999 | 0.174196
GEMS | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000002 | 0.000002 | 0.000002 | 0.000002 | 0.000002 | 0.000002 | 0.000002
HRUM | 0.000743 | 0.001792 | 0.002633 | 0.003056 | 0.003701 | 0.004453 | 0.005196 | 0.007568 | 0.008717 | 0.009321 | 0.011500
MEDC | 0.000839 | 0.000910 | 0.001069 | 0.001122 | 0.001846 | 0.001860 | 0.002253 | 0.002348 | 0.002712 | 0.002749 | 0.003216
MITI 0.000049 | 0.000061 | 0.000070 | 0.000081 | 0.000143 | 0.000149 | 0.000174 | 0.000316 | 0.000317 | 0.000391 | 0.000472
PKPK | 0.000375 | 0.000548 | 0.000600 | 0.000814 | 0.000814 | 0.003526 | 0.007465 | 0.008477 | 0.009118 | 0.010324 | 0.014938
PTBA | 0.000193 | 0.000512 | 0.000907 | 0.001334 | 0.002626 | 0.003227 | 0.004549 | 0.005943 | 0.006879 | 0.008031 | 0.009398
TINS 0.000545 | 0.001425 | 0.002378 | 0.003580 | 0.004312 | 0.005291 | 0.006296 | 0.007774 | 0.008467 | 0.012118 | 0.015737




3. Sektor Industri Dasar Kimia

a. TVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0.000000 | 0.000002 | 0.000001 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000019 | 0.000000 | 0.000000
ALDO | 0.001059 | 0.001086 | 0.002948 | 0.001957 | 0.000541 | 0.001311 | 0.000924 | 0.002848 | 0.002055 | 0.000625 | 0.001828
APLI 0.000000 | 0.000073 | 0.000000 | 0.000007 | 0.000074 | 0.000000 | 0.000000 | 0.000011 | 0.000000 | 0.000001 | 0.000000
ARNA | 0.000128 | 0.000082 | 0.000349 | 0.000044 | 0.000224 | 0.000346 | 0.000200 | 0.000356 | 0.000229 | 0.000471 | 0.000266
BAJA | 0.001006 | 0.000519 | 0.001913 | 0.001099 | 0.000285 | 0.001011 | 0.001319 | 0.001541 | 0.000677 | 0.000510 | 0.000406
BTON | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000014 | 0.000032 | 0.000000 | 0.000001 | 0.000000 | 0.000005
CTBN | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
DPNS | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000053 | 0.000204 | 0.000000 | 0.000007 | 0.000001
EKAD | 0.000282 | 0.000491 | 0.000616 | 0.000744 | 0.000560 | 0.000368 | 0.002615 | 0.000250 | 0.000167 | 0.000327 | 0.000446
FPNI 0.000003 | 0.000020 | 0.000023 | 0.000006 | 0.000004 | 0.000008 | 0.000018 | 0.000009 | 0.000004 | 0.000005 | 0.000001
IGAR | 0.000016 | 0.000029 | 0.000051 | 0.000002 | 0.000066 | 0.000004 | 0.000110 | 0.000049 | 0.000998 | 0.000334 | 0.000588
INAI 0.000000 | 0.000000 | 0.000090 | 0.000077 | 0.000128 | 0.000034 | 0.000000 | 0.000002 | 0.000208 | 0.000000 | 0.000647
INTP 0.001400 | 0.000758 | 0.000558 | 0.000753 | 0.001306 | 0.000497 | 0.000628 | 0.000652 | 0.000744 | 0.000467 | 0.001906
ISSP 0.005465 | 0.005392 | 0.009660 | 0.007654 | 0.006052 | 0.010135 | 0.008321 | 0.005763 | 0.009209 | 0.007242 | 0.007042
JKSW | 0.000287 | 0.000000 | 0.000001 | 0.000253 | 0.000001 | 0.000001 | 0.000000 | 0.000051 | 0.000184 | 0.000073 | 0.001323
JPRS 0.000093 | 0.000014 | 0.000068 | 0.000278 | 0.000000 | 0.000000 | 0.000118 | 0.000303 | 0.000067 | 0.000088 | 0.000127
KIAS | 0.000039 | 0.000093 | 0.000046 | 0.000011 | 0.000049 | 0.000248 | 0.000004 | 0.000022 | 0.000000 | 0.000012 | 0.000001
NIKL | 0.000155 | 0.000004 | 0.000003 | 0.000007 | 0.000090 | 0.000022 | 0.000000 | 0.000067 | 0.000011 | 0.000087 | 0.000084
SIAP 0.008231 | 0.007928 | 0.004516 | 0.007462 | 0.007164 | 0.018120 | 0.010957 | 0.015472 | 0.007196 | 0.006379 | 0.005163
SMCB | 0.000086 | 0.000379 | 0.000285 | 0.000260 | 0.000384 | 0.000271 | 0.001175 | 0.001788 | 0.000671 | 0.000691 | 0.000454
b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AKPI 0.000000 | 0.000002 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000022 | 0.000022 | 0.000022
ALDO | 0.001059 | 0.002145 | 0.005093 | 0.007051 | 0.007592 | 0.008903 | 0.009827 | 0.012675 | 0.014730 | 0.015355 | 0.017183
APLI 0.000000 | 0.000073 | 0.000074 | 0.000081 | 0.000155 | 0.000155 | 0.000155 | 0.000166 | 0.000166 | 0.000168 | 0.000168
ARNA | 0.000128 | 0.000210 | 0.000559 | 0.000603 | 0.000827 | 0.001173 | 0.001373 | 0.001729 | 0.001959 | 0.002430 | 0.002696
BAJA | 0.001006 | 0.001524 | 0.003437 | 0.004536 | 0.004821 | 0.005832 | 0.007151 | 0.008692 | 0.009369 | 0.009879 | 0.010285




BTON | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000014 | 0.000046 | 0.000046 | 0.000047 | 0.000047 | 0.000052
CTBN | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
DPNS 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000053 | 0.000257 | 0.000257 | 0.000264 | 0.000265
EKAD | 0.000282 | 0.000773 | 0.001390 | 0.002134 | 0.002694 | 0.003062 | 0.005677 | 0.005927 | 0.006094 | 0.006421 | 0.006867
FPNI 0.000003 | 0.000022 | 0.000045 | 0.000051 | 0.000055 | 0.000063 | 0.000080 | 0.000089 | 0.000094 | 0.000099 | 0.000099
IGAR 0.000016 | 0.000046 | 0.000097 | 0.000098 | 0.000164 | 0.000168 | 0.000278 | 0.000327 | 0.001325 | 0.001659 | 0.002248
INAI 0.000000 | 0.000000 | 0.000090 | 0.000167 | 0.000295 | 0.000329 | 0.000329 | 0.000330 | 0.000539 | 0.000539 | 0.001186
INTP 0.001400 | 0.002158 | 0.002715 | 0.003468 | 0.004774 | 0.005271 | 0.005899 | 0.006550 | 0.007295 | 0.007762 | 0.009668
ISSP 0.005465 | 0.010856 | 0.020516 | 0.028170 | 0.034222 | 0.044357 | 0.052679 | 0.058442 | 0.067650 | 0.074893 | 0.081935
JKSW | 0.000287 | 0.000287 | 0.000287 | 0.000541 | 0.000541 | 0.000542 | 0.000542 | 0.000593 | 0.000777 | 0.000850 | 0.002173
JPRS 0.000093 | 0.000107 | 0.000175 | 0.000453 | 0.000453 | 0.000453 | 0.000571 | 0.000874 | 0.000941 | 0.001029 | 0.001157
KIAS 0.000039 | 0.000132 | 0.000177 | 0.000188 | 0.000237 | 0.000486 | 0.000490 | 0.000512 | 0.000512 | 0.000525 | 0.000526
NIKL 0.000155 | 0.000159 | 0.000161 | 0.000168 | 0.000259 | 0.000281 | 0.000281 | 0.000348 | 0.000359 | 0.000446 | 0.000531
SIAP 0.008231 | 0.016159 | 0.020674 | 0.028137 | 0.035301 | 0.053421 | 0.064378 | 0.079850 | 0.087047 | 0.093426 | 0.098589
SMCB | 0.000086 | 0.000465 | 0.000750 | 0.001010 | 0.001394 | 0.001664 | 0.002839 | 0.004627 | 0.005298 | 0.005989 | 0.006442
Sektor Aneka Industri
a. TVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII 0.000327 | 0.000366 | 0.000635 | 0.000221 | 0.000470 | 0.000482 | 0.000358 | 0.000372 | 0.001015 | 0.000370 | 0.000398
AUTO | 0.000002 | 0.000070 | 0.000040 | 0.000024 | 0.000025 | 0.000190 | 0.000007 | 0.000023 | 0.000016 | 0.000002 | 0.000001
ESTI 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
GDYR | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000032 | 0.000000 | 0.000061 | 0.000134 | 0.000012 | 0.000068
INDR 0.000001 | 0.000000 | 0.000000 | 0.000006 | 0.000000 | 0.000001 | 0.000000 | 0.000002 | 0.000008 | 0.000001 | 0.000000
INDS 0.000056 | 0.000028 | 0.000884 | 0.000904 | 0.002115 | 0.000172 | 0.000058 | 0.000108 | 0.000062 | 0.000060 | 0.000041
KARW | 0.000096 | 0.000190 | 0.008398 | 0.009816 | 0.001555 | 0.001013 | 0.000893 | 0.000446 | 0.000330 | 0.006172 | 0.003624
KBLM | 0.000001 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000029
LPIN 0.000000 | 0.000000 | 0.000136 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000362 | 0.000019 | 0.000071
PRAS 0.000040 | 0.000004 | 0.000118 | 0.001074 | 0.000003 | 0.000007 | 0.000660 | 0.002078 | 0.000183 | 0.001729 | 0.003133
RICY 0.000103 | 0.000004 | 0.000000 | 0.000000 | 0.000003 | 0.000000 | 0.000026 | 0.000001 | 0.000038 | 0.000078 | 0.000122
SCCO | 0.000005 | 0.000007 | 0.000284 | 0.000019 | 0.000000 | 0.000001 | 0.000113 | 0.000119 | 0.000000 | 0.000076 | 0.000006




VOKS ‘0.000000 0.000001 | 0.000000 | 0.000001 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000

b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ASII 0.000327 | 0.000693 | 0.001328 | 0.001550 | 0.002019 | 0.002501 | 0.002859 | 0.003231 | 0.004246 | 0.004616 | 0.005014
AUTO | 0.000002 | 0.000072 | 0.000112 | 0.000136 | 0.000161 | 0.000351 | 0.000357 | 0.000381 | 0.000397 | 0.000399 | 0.000400
ESTI 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
GDYR | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000032 | 0.000032 | 0.000093 | 0.000227 | 0.000239 | 0.000307
INDR | 0.000001 | 0.000001 | 0.000001 | 0.000007 | 0.000007 | 0.000008 | 0.000008 | 0.000009 | 0.000018 | 0.000019 | 0.000019
INDS 0.000056 | 0.000084 | 0.000968 | 0.001872 | 0.003987 | 0.004159 | 0.004217 | 0.004325 | 0.004387 | 0.004447 | 0.004489
KARW | 0.000096 | 0.000286 | 0.008684 | 0.018500 | 0.020055 | 0.021068 | 0.021962 | 0.022408 | 0.022738 | 0.028910 | 0.032533
KBLM | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000030
LPIN 0.000000 | 0.000000 | 0.000136 | 0.000136 | 0.000136 | 0.000136 | 0.000136 | 0.000136 | 0.000499 | 0.000518 | 0.000588
PRAS | 0.000040 | 0.000044 | 0.000161 | 0.001236 | 0.001239 | 0.001246 | 0.001906 | 0.003984 | 0.004167 | 0.005896 | 0.009029
RICY | 0.000103 | 0.000106 | 0.000106 | 0.000106 | 0.000109 | 0.000110 | 0.000135 | 0.000136 | 0.000174 | 0.000252 | 0.000374
SCCO | 0.000005 | 0.000012 | 0.000296 | 0.000315 | 0.000315 | 0.000316 | 0.000429 | 0.000548 | 0.000548 | 0.000624 | 0.000630
VOKS | 0.000000 | 0.000001 | 0.000001 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000003
Sektor Industri Barang Konsumsi
a. TVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ADES | 0.000185 | 0.000071 | 0.000128 | 0.000069 | 0.000021 | 0.000103 | 0.000040 | 0.000045 | 0.000113 | 0.000039 | 0.000103
AISA | 0.000395 | 0.001869 | 0.000927 | 0.000667 | 0.000377 | 0.000700 | 0.001882 | 0.001670 | 0.001337 | 0.000487 | 0.001235
CEKA | 0.000010 | 0.000014 | 0.000000 | 0.000000 | 0.000000 | 0.000047 | 0.000001 | 0.000008 | 0.000003 | 0.000016 | 0.000000
CINT 0.003046 | 0.003131 | 0.002276 | 0.002876 | 0.002743 | 0.002621 | 0.003231 | 0.003051 | 0.002867 | 0.003059 | 0.002904
INDF 0.000953 | 0.000712 | 0.000716 | 0.000601 | 0.000630 | 0.001104 | 0.000631 | 0.000758 | 0.000987 | 0.000590 | 0.000804
KAEF | 0.000429 | 0.001118 | 0.000219 | 0.000142 | 0.000519 | 0.000545 | 0.000427 | 0.000480 | 0.000210 | 0.000540 | 0.000374
KDSI 0.000093 | 0.000017 | 0.000251 | 0.000046 | 0.000081 | 0.000025 | 0.000390 | 0.000087 | 0.000025 | 0.000000 | 0.000001
KICI 0.000000 | 0.000073 | 0.000000 | 0.000000 | 0.000001 | 0.000399 | 0.000000 | 0.000004 | 0.000000 | 0.000000 | 0.000000
KLBF | 0.000735 | 0.001324 | 0.000419 | 0.000598 | 0.000419 | 0.001433 | 0.000894 | 0.001043 | 0.000562 | 0.000386 | 0.000363
LMPI 0.000031 | 0.000192 | 0.000001 | 0.000008 | 0.000000 | 0.000013 | 0.000043 | 0.000040 | 0.000000 | 0.000016 | 0.000033




MBTO | 0.000376 | 0.000931 | 0.000195 | 0.000454 | 0.000235 | 0.000204 | 0.000665 | 0.000407 | 0.001695 | 0.000251 | 0.000509
PYFA | 0.000299 | 0.000985 | 0.001593 | 0.000213 | 0.000674 | 0.000480 | 0.004222 | 0.000440 | 0.000114 | 0.000946 | 0.000120
ROTI 0.000903 | 0.001018 | 0.000070 | 0.000081 | 0.000568 | 0.000599 | 0.000594 | 0.000812 | 0.000092 | 0.000369 | 0.001209
SIDO | 0.000463 | 0.000416 | 0.000248 | 0.000846 | 0.000152 | 0.000359 | 0.000174 | 0.000130 | 0.000147 | 0.000690 | 0.000644
SKBM | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000341
TCID | 0.000000 | 0.000004 | 0.000004 | 0.000005 | 0.000000 | 0.000005 | 0.000007 | 0.000005 | 0.000004 | 0.000030 | 0.000008
TSPC | 0.000029 | 0.000045 | 0.000049 | 0.000122 | 0.000143 | 0.000569 | 0.000620 | 0.000037 | 0.000056 | 0.000061 | 0.000041
ULTJ | 0.000001 | 0.000000 | 0.000012 | 0.000004 | 0.000001 | 0.000000 | 0.000014 | 0.000000 | 0.000001 | 0.000001 | 0.000000
b. CTVA
Hari -5 -4 -3 -2 =1 0 1 2 3 4 5
ADES | 0.000185 | 0.000256 | 0.000384 | 0.000453 | 0.000474 | 0.000577 | 0.000616 | 0.000661 | 0.000775 | 0.000814 | 0.000917
AISA | 0.000395 | 0.002265 | 0.003192 | 0.003859 | 0.004236 | 0.004936 | 0.006818 | 0.008488 | 0.009824 | 0.010312 | 0.011546
CEKA | 0.000010 | 0.000024 | 0.000025 | 0.000025 | 0.000025 | 0.000072 | 0.000072 | 0.000080 | 0.000083 | 0.000099 | 0.000099
CINT | 0.003046 | 0.006176 | 0.008452 | 0.011328 | 0.014071 | 0.016692 | 0.019923 | 0.022974 | 0.025841 | 0.028900 | 0.031804
INDF | 0.000953 | 0.001665 | 0.002381 | 0.002981 | 0.003611 | 0.004715 | 0.005346 | 0.006105 | 0.007092 | 0.007682 | 0.008486
KAEF | 0.000429 | 0.001547 | 0.001766 | 0.001909 | 0.002428 | 0.002973 | 0.003400 | 0.003880 | 0.004090 | 0.004630 | 0.005005
KDSI 0.000093 | 0.000109 | 0.000360 | 0.000406 | 0.000488 | 0.000513 | 0.000903 | 0.000990 | 0.001014 | 0.001015 | 0.001016
KICI 0.000000 | 0.000073 | 0.000073 | 0.000073 | 0.000074 | 0.000473 | 0.000473 | 0.000477 | 0.000477 | 0.000477 | 0.000477
KLBF | 0.000735 | 0.002058 | 0.002478 | 0.003075 | 0.003494 | 0.004927 | 0.005821 | 0.006865 | 0.007427 | 0.007813 | 0.008176
LMPI | 0.000031 | 0.000223 | 0.000224 | 0.000232 | 0.000232 | 0.000245 | 0.000288 | 0.000329 | 0.000329 | 0.000345 | 0.000378
MBTO | 0.000376 | 0.001307 | 0.001501 | 0.001956 | 0.002191 | 0.002395 | 0.003060 | 0.003467 | 0.005162 | 0.005413 | 0.005922
PYFA | 0.000299 | 0.001284 | 0.002877 | 0.003090 | 0.003764 | 0.004243 | 0.008465 | 0.008905 | 0.009019 | 0.009965 | 0.010085
ROTI 0.000903 | 0.001921 | 0.001992 | 0.002073 | 0.002641 | 0.003239 | 0.003833 | 0.004645 | 0.004737 | 0.005107 | 0.006315
SIDO | 0.000463 | 0.000878 | 0.001127 | 0.001973 | 0.002125 | 0.002485 | 0.002659 | 0.002789 | 0.002936 | 0.003626 | 0.004270
SKBM | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000341
TCID | 0.000000 | 0.000004 | 0.000008 | 0.000013 | 0.000013 | 0.000018 | 0.000025 | 0.000030 | 0.000034 | 0.000065 | 0.000073
TSPC | 0.000029 | 0.000074 | 0.000123 | 0.000245 | 0.000389 | 0.000957 | 0.001577 | 0.001614 | 0.001670 | 0.001731 | 0.001772
ULTJ | 0.000001 | 0.000002 | 0.000013 | 0.000018 | 0.000019 | 0.000019 | 0.000032 | 0.000032 | 0.000033 | 0.000034 | 0.000034




6. Sektor Properti, Real Estate, dan Konstruksi Bangunan

a. TVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST | 0.000533 | 0.000227 | 0.000065 | 0.000006 | 0.000776 | 0.000005 | 0.000035 | 0.000077 | 0.000369 | 0.000718 | 0.000264
ASRI 0.000540 | 0.000985 | 0.000954 | 0.000649 | 0.000817 | 0.002469 | 0.002851 | 0.006434 | 0.002290 | 0.010357 | 0.008178
BAPA | 0.000191 | 0.000001 | 0.000005 | 0.000000 | 0.000001 | 0.000000 | 0.000031 | 0.000065 | 0.000000 | 0.000024 | 0.000013
BCIP 0.011306 | 0.029921 | 0.022147 | 0.025134 | 0.021169 | 0.023017 | 0.018269 | 0.015361 | 0.026868 | 0.029033 | 0.014989
BIPP 0.000099 | 0.000069 | 0.000046 | 0.000000 | 0.000008 | 0.000010 | 0.000017 | 0.000083 | 0.000021 | 0.000062 | 0.000073
BKDP | 0.000068 | 0.000000 | 0.000001 | 0.000000 | 0.000000 | 0.000030 | 0.000000 | 0.000000 | 0.000573 | 0.000002 | 0.000010
COWL | 0.003168 | 0.003197 | 0.003576 | 0.003273 | 0.003230 | 0.003389 | 0.003464 | 0.004993 | 0.003361 | 0.003810 | 0.003720
CTRA | 0.000076 | 0.000496 | 0.000251 | 0.000632 | 0.000265 | 0.000926 | 0.002165 | 0.001434 | 0.001100 | 0.001210 | 0.001239
CTRS | 0.000424 | 0.001156 | 0.000354 | 0.000434 | 0.000212 | 0.000389 | 0.000725 | 0.001081 | 0.000249 | 0.000592 | 0.000360
DART | 0.000000 | 0.000001 | 0.000000 | 0.000008 | 0.000005 | 0.000000 | 0.000006 | 0.000000 | 0.000003 | 0.000001 | 0.000006
DGIK | 0.000098 | 0.000175 | 0.000084 | 0.000112 | 0.000137 | 0.000267 | 0.000586 | 0.000932 | 0.000103 | 0.000659 | 0.001089
DILD | 0.003895 | 0.003190 | 0.002130 | 0.003349 | 0.006341 | 0.003349 | 0.004272 | 0.003475 | 0.002444 | 0.003269 | 0.002826
DUTI | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000005
EMDE | 0.000000 | 0.000000 | 0.000000 | 0.000004 | 0.000004 | 0.000000 | 0.000000 | 0.000000 | 0.000001 | 0.000000 | 0.000000
GAMA | 0.001057 | 0.002473 | 0.000296 | 0.000427 | 0.000281 | 0.000562 | 0.000414 | 0.000490 | 0.000563 | 0.000341 | 0.000546
GMTD | 0.000002 | 0.000001 | 0.000005 | 0.000005 | 0.000000 | 0.000002 | 0.000024 | 0.000001 | 0.000000 | 0.000000 | 0.000069
GPRA | 0.000071 | 0.000137 | 0.000169 | 0.000044 | 0.000172 | 0.000007 | 0.000020 | 0.000056 | 0.000088 | 0.000004 | 0.000156
JIHD 0.000002 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000002 | 0.000000 | 0.000000
JRPT | 0.000001 | 0.000005 | 0.000004 | 0.000004 | 0.000014 | 0.000004 | 0.000009 | 0.000012 | 0.000000 | 0.000005 | 0.000015
KA 0.000789 | 0.000856 | 0.001610 | 0.000799 | 0.003173 | 0.001782 | 0.001866 | 0.008266 | 0.005440 | 0.003653 | 0.004247
LAMI | 0.000001 | 0.000003 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000001 | 0.000000 | 0.000007 | 0.000020 | 0.000008
LPCK | 0.000395 | 0.001017 | 0.002123 | 0.002957 | 0.001024 | 0.002391 | 0.001452 | 0.001678 | 0.002360 | 0.002583 | 0.002822
MKPI | 0.000020 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
MTLA | 0.000001 | 0.000085 | 0.000029 | 0.000024 | 0.000021 | 0.000007 | 0.000021 | 0.000109 | 0.000095 | 0.000139 | 0.000152
NIRO | 0.002947 | 0.002729 | 0.002550 | 0.002850 | 0.002561 | 0.002742 | 0.002861 | 0.002630 | 0.002617 | 0.002882 | 0.003066
NRCA | 0.000075 | 0.000466 | 0.000255 | 0.000219 | 0.000362 | 0.000453 | 0.001000 | 0.000839 | 0.000149 | 0.000329 | 0.000553
PTPP | 0.002765 | 0.001772 | 0.001955 | 0.003262 | 0.004046 | 0.002601 | 0.005973 | 0.002890 | 0.002643 | 0.001401 | 0.001614




PWON | 0.000595 | 0.000959 | 0.000624 | 0.000833 | 0.000584 | 0.000446 | 0.001165 | 0.001789 | 0.000761 | 0.001425 | 0.001951
RBMS | 0.000016 | 0.000000 | 0.000016 | 0.000000 | 0.000004 | 0.000083 | 0.000004 | 0.000300 | 0.000004 | 0.000001 | 0.001231
RODA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
SCBD | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
ACST | 0.000533 | 0.000760 | 0.000825 | 0.000831 | 0.001606 | 0.001611 | 0.001646 | 0.001723 | 0.002092 | 0.002810 | 0.003074
ASRI 0.000540 | 0.001525 | 0.002479 | 0.003127 | 0.003944 | 0.006413 | 0.009265 | 0.015699 | 0.017989 | 0.028346 | 0.036523
BAPA | 0.000191 | 0.000192 | 0.000198 | 0.000198 | 0.000199 | 0.000199 | 0.000230 | 0.000295 | 0.000295 | 0.000318 | 0.000331
BCIP 0.011306 | 0.041227 | 0.063374 | 0.088508 | 0.109677 | 0.132694 | 0.150963 | 0.166325 | 0.193192 | 0.222225 | 0.237214
BIPP 0.000099 | 0.000168 | 0.000215 | 0.000215 | 0.000223 | 0.000234 | 0.000251 | 0.000334 | 0.000355 | 0.000417 | 0.000490
BKDP | 0.000068 | 0.000068 | 0.000069 | 0.000069 | 0.000070 | 0.000099 | 0.000099 | 0.000100 | 0.000673 | 0.000675 | 0.000685
COWL | 0.003168 | 0.006365 | 0.009941 | 0.013214 | 0.016443 | 0.019832 | 0.023296 | 0.028290 | 0.031650 | 0.035460 | 0.039180
CTRA | 0.000076 | 0.000572 | 0.000824 | 0.001455 | 0.001720 | 0.002646 | 0.004811 | 0.006245 | 0.007346 | 0.008556 | 0.009795
CTRS | 0.000424 | 0.001580 | 0.001934 | 0.002368 | 0.002580 | 0.002969 | 0.003695 | 0.004775 | 0.005024 | 0.005616 | 0.005976
DART | 0.000000 | 0.000001 | 0.000001 | 0.000009 | 0.000015 | 0.000015 | 0.000021 | 0.000021 | 0.000024 | 0.000025 | 0.000031
DGIK | 0.000098 | 0.000273 | 0.000357 | 0.000469 | 0.000606 | 0.000873 | 0.001459 | 0.002391 | 0.002493 | 0.003152 | 0.004241
DILD | 0.003895 | 0.007085 | 0.009215 | 0.012564 | 0.018905 | 0.022253 | 0.026525 | 0.030000 | 0.032444 | 0.035714 | 0.038540
DUTI | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000005
EMDE | 0.000000 | 0.000000 | 0.000000 | 0.000004 | 0.000008 | 0.000008 | 0.000008 | 0.000008 | 0.000010 | 0.000010 | 0.000010
GAMA | 0.001057 | 0.003531 | 0.003827 | 0.004254 | 0.004534 | 0.005096 | 0.005511 | 0.006000 | 0.006563 | 0.006904 | 0.007450
GMTD | 0.000002 | 0.000003 | 0.000008 | 0.000013 | 0.000013 | 0.000015 | 0.000038 | 0.000039 | 0.000039 | 0.000039 | 0.000108
GPRA | 0.000071 | 0.000208 | 0.000377 | 0.000421 | 0.000593 | 0.000600 | 0.000620 | 0.000676 | 0.000764 | 0.000768 | 0.000924
JIHD 0.000002 | 0.000002 | 0.000002 | 0.000002 | 0.000002 | 0.000003 | 0.000003 | 0.000003 | 0.000005 | 0.000005 | 0.000005
JRPT | 0.000001 | 0.000006 | 0.000010 | 0.000014 | 0.000028 | 0.000031 | 0.000040 | 0.000052 | 0.000052 | 0.000057 | 0.000072
KA 0.000789 | 0.001645 | 0.003255 | 0.004053 | 0.007226 | 0.009008 | 0.010874 | 0.019140 | 0.024580 | 0.028233 | 0.032480
LAMI | 0.000001 | 0.000004 | 0.000004 | 0.000004 | 0.000005 | 0.000005 | 0.000005 | 0.000005 | 0.000013 | 0.000033 | 0.000041
LPCK | 0.000395 | 0.001412 | 0.003535 | 0.006492 | 0.007516 | 0.009907 | 0.011360 | 0.013038 | 0.015398 | 0.017981 | 0.020803
MKPI | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020 | 0.000020
MTLA | 0.000001 | 0.000086 | 0.000115 | 0.000139 | 0.000159 | 0.000166 | 0.000187 | 0.000296 | 0.000391 | 0.000531 | 0.000682




NIRO 0.002947 | 0.005676 | 0.008226 | 0.011075 | 0.013636 | 0.016379 | 0.019240 | 0.021869 | 0.024486 | 0.027368 | 0.030434
NRCA | 0.000075 | 0.000541 | 0.000797 | 0.001015 | 0.001377 | 0.001831 | 0.002831 | 0.003669 | 0.003818 | 0.004147 | 0.004701
PTPP 0.002765 | 0.004538 | 0.006493 | 0.009755 | 0.013801 | 0.016402 | 0.022374 | 0.025265 | 0.027908 | 0.029309 | 0.030923
PWON | 0.000595 | 0.001554 | 0.002178 | 0.003011 | 0.003595 | 0.004041 | 0.005206 | 0.006995 | 0.007756 | 0.009181 | 0.011131
RBMS | 0.000016 | 0.000016 | 0.000031 | 0.000031 | 0.000035 | 0.000118 | 0.000122 | 0.000421 | 0.000426 | 0.000426 | 0.001657
RODA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
SCBD | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
Sektor Infrastruktur, Utilitas, dan Transportasi

a. TVA

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP 0.000142 | 0.000031 | 0.000001 | 0.000269 | 0.000759 | 0.000075 | 0.000308 | 0.000167 | 0.000001 | 0.000010 | 0.000098
IBST 0.000000 | 0.000000 | 0.000000 | 0.000016 | 0.000000 | 0.000002 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
INDX 0.001094 | 0.000673 | 0.014569 | 0.011736 | 0.004287 | 0.003718 | 0.001288 | 0.003482 | 0.002101 | 0.002178 | 0.001205
INDY 0.000198 | 0.000139 | 0.000412 | 0.000698 | 0.000083 | 0.000408 | 0.000201 | 0.000997 | 0.000534 | 0.000956 | 0.000790
INVS 0.000933 | 0.001044 | 0.001200 | 0.000984 | 0.001513 | 0.001050 | 0.001072 | 0.001170 | 0.001547 | 0.001397 | 0.001383
LAPD 0.037872 | 0.005594 | 0.002725 | 0.001722 | 0.001825 | 0.011688 | 0.002530 | 0.001057 | 0.001758 | 0.004910 | 0.004777
LRNA | 0.000654 | 0.000126 | 0.000041 | 0.000058 | 0.000039 | 0.000010 | 0.000095 | 0.000119 | 0.000059 | 0.000087 | 0.000154
MBSS | 0.000619 | 0.001160 | 0.000419 | 0.000896 | 0.000574 | 0.000163 | 0.000106 | 0.001020 | 0.000199 | 0.000273 | 0.000304
META | 0.007067 | 0.007523 | 0.006501 | 0.006725 | 0.006710 | 0.006502 | 0.007280 | 0.006370 | 0.006615 | 0.006431 | 0.007060
NELY | 0.000000 | 0.000000 | 0.000002 | 0.000000 | 0.000009 | 0.000001 | 0.000004 | 0.000001 | 0.000000 | 0.000000 | 0.000001
RIGS 0.000115 | 0.000567 | 0.000029 | 0.000257 | 0.000607 | 0.000038 | 0.000830 | 0.000001 | 0.000591 | 0.000069 | 0.000186
SMDR | 0.004433 | 0.001877 | 0.000425 | 0.000136 | 0.003815 | 0.001899 | 0.002134 | 0.004385 | 0.000894 | 0.002374 | 0.000684
WINS 0.000429 | 0.000201 | 0.000295 | 0.000072 | 0.000545 | 0.000223 | 0.000214 | 0.000257 | 0.000125 | 0.001199 | 0.000659
b. CTVA

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
CMPP | 0.000142 | 0.000173 | 0.000174 | 0.000443 | 0.001202 | 0.001276 | 0.001584 | 0.001751 | 0.001752 | 0.001762 | 0.001860
IBST 0.000000 | 0.000000 | 0.000000 | 0.000017 | 0.000017 | 0.000019 | 0.000019 | 0.000019 | 0.000019 | 0.000020 | 0.000020
INDX 0.001094 | 0.001768 | 0.016337 | 0.028072 | 0.032359 | 0.036078 | 0.037366 | 0.040848 | 0.042949 | 0.045128 | 0.046332
INDY 0.000198 | 0.000337 | 0.000749 | 0.001447 | 0.001530 | 0.001939 | 0.002140 | 0.003137 | 0.003671 | 0.004627 | 0.005416




INVS 0.000933 | 0.001976 | 0.003176 | 0.004160 | 0.005673 | 0.006723 | 0.007795 | 0.008965 | 0.010512 | 0.011909 | 0.013292
LAPD | 0.037872 | 0.043466 | 0.046191 | 0.047913 | 0.049738 | 0.061426 | 0.063956 | 0.065013 | 0.066771 | 0.071681 | 0.076458
LRNA | 0.000654 | 0.000781 | 0.000821 | 0.000879 | 0.000918 | 0.000928 | 0.001023 | 0.001142 | 0.001201 | 0.001288 | 0.001442
MBSS | 0.000619 | 0.001778 | 0.002198 | 0.003094 | 0.003668 | 0.003831 | 0.003937 | 0.004957 | 0.005156 | 0.005429 | 0.005733
META | 0.007067 | 0.014591 | 0.021091 | 0.027816 | 0.034526 | 0.041028 | 0.048308 | 0.054678 | 0.061293 | 0.067724 | 0.074784
NELY | 0.000000 | 0.000000 | 0.000002 | 0.000002 | 0.000011 | 0.000012 | 0.000016 | 0.000017 | 0.000017 | 0.000017 | 0.000017
RIGS 0.000115 | 0.000681 | 0.000710 | 0.000967 | 0.001574 | 0.001612 | 0.002442 | 0.002443 | 0.003034 | 0.003102 | 0.003288
SMDR | 0.004433 | 0.006311 | 0.006736 | 0.006871 | 0.010686 | 0.012585 | 0.014718 | 0.019103 | 0.019997 | 0.022371 | 0.023055
WINS | 0.000429 | 0.000630 | 0.000925 | 0.000997 | 0.001542 | 0.001765 | 0.001979 | 0.002236 | 0.002361 | 0.003560 | 0.004220
Sektor Keuangan

a. TVA

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
PNBS | 0.000077 | 0.000056 | 0.000080 | 0.000045 | 0.000031 | 0.000063 | 0.000030 | 0.000031 | 0.000029 | 0.000029 | 0.000045
b. CTVA

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
PNBS | 0.000077 | 0.000134 | 0.000214 | 0.000259 | 0.000290 | 0.000353 | 0.000383 | 0.000414 | 0.000443 | 0.000472 | 0.000517
Sektor Perdagangan, Jasa, dan Investasi

a. TVA

Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS 0.000000 | 0.000029 | 0.000012 | 0.000000 | 0.000000 | 0.000000 | 0.000003 | 0.000000 | 0.000105 | 0.000111 | 0.000006
ASGR | 0.000008 | 0.000004 | 0.000091 | 0.000007 | 0.000015 | 0.000211 | 0.000126 | 0.000308 | 0.000000 | 0.000686 | 0.000000
BAYU | 0.000023 | 0.000035 | 0.000000 | 0.000043 | 0.000014 | 0.000001 | 0.000101 | 0.000014 | 0.000030 | 0.000008 | 0.000008
CSAP 0.001678 | 0.002564 | 0.002289 | 0.001081 | 0.001907 | 0.001885 | 0.002075 | 0.002456 | 0.002560 | 0.002957 | 0.003235
DNET | 0.000013 | 0.000023 | 0.000052 | 0.000018 | 0.000037 | 0.000004 | 0.000023 | 0.000027 | 0.000005 | 0.000008 | 0.000042
ECII 0.000012 | 0.000571 | 0.000035 | 0.000073 | 0.000062 | 0.000035 | 0.000010 | 0.000012 | 0.000083 | 0.000375 | 0.000655
ERAA | 0.002891 | 0.011320 | 0.010887 | 0.009412 | 0.017381 | 0.010006 | 0.012133 | 0.004588 | 0.002800 | 0.000950 | 0.005325
FISH 0.000002 | 0.000003 | 0.000020 | 0.000010 | 0.000000 | 0.000005 | 0.000006 | 0.000000 | 0.000002 | 0.000002 | 0.000000
FORU | 0.000059 | 0.000020 | 0.000073 | 0.000076 | 0.000004 | 0.000047 | 0.000055 | 0.004193 | 0.000103 | 0.000000 | 0.000411




GEMA | 0.000273 | 0.000006 | 0.000053 | 0.000073 | 0.000112 | 0.000000 | 0.000038 | 0.000225 | 0.000305 | 0.000032 | 0.000158
GLOB | 0.000000 | 0.000000 | 0.000004 | 0.000000 | 0.000009 | 0.000000 | 0.000000 | 0.000003 | 0.000005 | 0.000000 | 0.000000
GOLD | 0.000001 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
GREN | 0.001096 | 0.000638 | 0.000562 | 0.000511 | 0.000742 | 0.001157 | 0.000838 | 0.000678 | 0.000516 | 0.000864 | 0.001291
HOME | 0.001352 | 0.001995 | 0.001366 | 0.001368 | 0.001588 | 0.001397 | 0.001371 | 0.001379 | 0.001375 | 0.001664 | 0.001395
KOBX | 0.000000 | 0.000000 | 0.000001 | 0.000000 | 0.000000 | 0.000003 | 0.000002 | 0.000000 | 0.000562 | 0.000001 | 0.000001
LPLI 0.000255 | 0.000933 | 0.000233 | 0.000999 | 0.000393 | 0.000161 | 0.000472 | 0.000588 | 0.000236 | 0.000526 | 0.000579
MAMI | 0.000006 | 0.000000 | 0.000001 | 0.000000 | 0.000382 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
MDIA | 0.000000 | 0.000001 | 0.000000 | 0.000006 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000013 | 0.000000 | 0.000000
MICE | 0.000119 | 0.000621 | 0.000241 | 0.000176 | 0.000090 | 0.000090 | 0.000666 | 0.000805 | 0.000720 | 0.000864 | 0.000546
MIDI 0.000002 | 0.000005 | 0.000053 | 0.000000 | 0.000000 | 0.000000 | 0.000182 | 0.000038 | 0.000000 | 0.000050 | 0.000000
MPPA | 0.003951 | 0.001153 | 0.005353 | 0.008165 | 0.003656 | 0.005651 | 0.002265 | 0.007056 | 0.000684 | 0.007617 | 0.005791
MTDL | 0.000891 | 0.000811 | 0.004312 | 0.001686 | 0.001942 | 0.000839 | 0.001208 | 0.000899 | 0.000381 | 0.001211 | 0.000516
PNSE | 0.000000 | 0.000000 | 0.000003 | 0.000000 | 0.000000 | 0.000000 | 0.000001 | 0.000000 | 0.000000 | 0.000000 | 0.000025
SHID | 0.000000 | 0.000000 | 0.000079 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000037 | 0.000020 | 0.000001 | 0.000003
SILO 0.003943 | 0.004162 | 0.000550 | 0.000108 | 0.000171 | 0.000107 | 0.000983 | 0.001049 | 0.000269 | 0.000155 | 0.000750
SKYB | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000016
SONA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
TGKA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000001
TMPO | 0.020204 | 0.001728 | 0.000590 | 0.000474 | 0.002513 | 0.001510 | 0.014480 | 0.000930 | 0.000462 | 0.002506 | 0.001712
TRIL 0.012570 | 0.002857 | 0.005223 | 0.009319 | 0.003847 | 0.002572 | 0.001241 | 0.001481 | 0.000300 | 0.000414 | 0.000360
UNTR | 0.000633 | 0.001402 | 0.001034 | 0.001075 | 0.000966 | 0.001085 | 0.000955 | 0.001247 | 0.001329 | 0.002267 | 0.001867
WAPO | 0.008372 | 0.002260 | 0.004656 | 0.001943 | 0.014050 | 0.005727 | 0.000559 | 0.002238 | 0.001047 | 0.000788 | 0.000885
WICO | 0.016723 | 0.008166 | 0.012207 | 0.004094 | 0.024803 | 0.014300 | 0.004362 | 0.004909 | 0.000953 | 0.005516 | 0.002361
b. CTVA
Hari -5 -4 -3 -2 -1 0 1 2 3 4 5
AIMS | 0.000000 | 0.000029 | 0.000041 | 0.000041 | 0.000041 | 0.000041 | 0.000044 | 0.000044 | 0.000149 | 0.000260 | 0.000266
ASGR | 0.000008 | 0.000012 | 0.000103 | 0.000110 | 0.000125 | 0.000336 | 0.000461 | 0.000769 | 0.000770 | 0.001455 | 0.001455
BAYU | 0.000023 | 0.000058 | 0.000058 | 0.000101 | 0.000116 | 0.000117 | 0.000218 | 0.000233 | 0.000263 | 0.000271 | 0.000279
CSAP | 0.001678 | 0.004242 | 0.006531 | 0.007612 | 0.009519 | 0.011404 | 0.013479 | 0.015935 | 0.018495 | 0.021453 | 0.024687




DNET | 0.000013 | 0.000037 | 0.000089 | 0.000107 | 0.000144 | 0.000148 | 0.000171 | 0.000198 | 0.000203 | 0.000211 | 0.000253
ECII 0.000012 | 0.000583 | 0.000618 | 0.000691 | 0.000753 | 0.000789 | 0.000798 | 0.000810 | 0.000893 | 0.001268 | 0.001923
ERAA | 0.002891 | 0.014211 | 0.025099 | 0.034511 | 0.051891 | 0.061897 | 0.074030 | 0.078618 | 0.081418 | 0.082368 | 0.087693
FISH 0.000002 | 0.000005 | 0.000025 | 0.000034 | 0.000034 | 0.000039 | 0.000045 | 0.000045 | 0.000047 | 0.000049 | 0.000049
FORU | 0.000059 | 0.000079 | 0.000152 | 0.000228 | 0.000232 | 0.000279 | 0.000334 | 0.004527 | 0.004630 | 0.004630 | 0.005041
GEMA | 0.000273 | 0.000279 | 0.000332 | 0.000405 | 0.000516 | 0.000517 | 0.000554 | 0.000780 | 0.001085 | 0.001117 | 0.001275
GLOB | 0.000000 | 0.000000 | 0.000004 | 0.000004 | 0.000014 | 0.000014 | 0.000014 | 0.000017 | 0.000021 | 0.000021 | 0.000021
GOLD | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001 | 0.000001
GREN | 0.001096 | 0.001734 | 0.002296 | 0.002808 | 0.003550 | 0.004707 | 0.005545 | 0.006223 | 0.006739 | 0.007603 | 0.008894
HOME | 0.001352 | 0.003347 | 0.004714 | 0.006082 | 0.007670 | 0.009067 | 0.010438 | 0.011818 | 0.013193 | 0.014857 | 0.016253
KOBX | 0.000000 | 0.000000 | 0.000001 | 0.000001 | 0.000001 | 0.000004 | 0.000007 | 0.000007 | 0.000569 | 0.000571 | 0.000571
LPLI 0.000255 | 0.001189 | 0.001422 | 0.002421 | 0.002814 | 0.002975 | 0.003447 | 0.004034 | 0.004271 | 0.004797 | 0.005376
MAMI | 0.000006 | 0.000006 | 0.000007 | 0.000007 | 0.000389 | 0.000389 | 0.000390 | 0.000390 | 0.000390 | 0.000390 | 0.000390
MDIA | 0.000000 | 0.000001 | 0.000001 | 0.000008 | 0.000008 | 0.000008 | 0.000008 | 0.000008 | 0.000021 | 0.000021 | 0.000021
MICE | 0.000119 | 0.000740 | 0.000981 | 0.001156 | 0.001247 | 0.001336 | 0.002002 | 0.002807 | 0.003527 | 0.004391 | 0.004937
MIDI 0.000002 | 0.000007 | 0.000059 | 0.000060 | 0.000060 | 0.000060 | 0.000242 | 0.000279 | 0.000279 | 0.000329 | 0.000329
MPPA | 0.003951 | 0.005105 | 0.010457 | 0.018622 | 0.022278 | 0.027930 | 0.030194 | 0.037250 | 0.037935 | 0.045551 | 0.051342
MTDL | 0.000891 | 0.001702 | 0.006014 | 0.007700 | 0.009643 | 0.010482 | 0.011690 | 0.012589 | 0.012970 | 0.014181 | 0.014696
PNSE | 0.000000 | 0.000000 | 0.000003 | 0.000003 | 0.000003 | 0.000003 | 0.000004 | 0.000004 | 0.000005 | 0.000005 | 0.000030
SHID | 0.000000 | 0.000000 | 0.000079 | 0.000079 | 0.000079 | 0.000079 | 0.000079 | 0.000116 | 0.000136 | 0.000137 | 0.000140
SILO 0.003943 | 0.008106 | 0.008656 | 0.008764 | 0.008935 | 0.009043 | 0.010026 | 0.011075 | 0.011345 | 0.011500 | 0.012250
SKYB | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000016
SONA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000
TGKA | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000000 | 0.000002
TMPO | 0.020204 | 0.021932 | 0.022521 | 0.022995 | 0.025508 | 0.027018 | 0.041499 | 0.042429 | 0.042891 | 0.045397 | 0.047109
TRIL 0.012570 | 0.015427 | 0.020650 | 0.029969 | 0.033816 | 0.036388 | 0.037629 | 0.039111 | 0.039411 | 0.039824 | 0.040184
UNTR | 0.000633 | 0.002035 | 0.003069 | 0.004144 | 0.005110 | 0.006195 | 0.007150 | 0.008397 | 0.009727 | 0.011993 | 0.013861
WAPO | 0.008372 | 0.010631 | 0.015288 | 0.017231 | 0.031280 | 0.037007 | 0.037566 | 0.039804 | 0.040851 | 0.041639 | 0.042525
WICO | 0.016723 | 0.024889 | 0.037096 | 0.041190 | 0.065993 | 0.080294 | 0.084656 | 0.089565 | 0.090517 | 0.096033 | 0.098394
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