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Lampiran 1

Indeks LQ.45 Periode Februari 2008 — Januari 2013

63

NO A B C D E F G H I J

1 AALI AALI AALI AALI AALI AALI AALI AALI AALI AALI

2 ADHI | AKRA | ADRO | ADRO | ADRO | ADRO | ADRO | ADRO | ADRO | ADRO
3 ANTM | ANTM | AKRA | ANTM | ANTM | ANTM | ANTM | ANTM | AKRA | ANTM
4 ASII ASII ANTM ASII ASII ASII ASII ASII ANTM ASII

5 BBCA | BBCA ASII BBCA | BBCA | ASRI ASRI BBCA ASII AKRA
6 BBNI BBNI BBCA | BBNI BBNI BBCA | BBCA | BBNI ASRI ASRI

7 BBRI BBRI BBNI BBRI BBRI BBNI BBKP BBRI | BBCA | BBCA
8 BDMN | BDMN | BBRI | BDMN | BDMN | BBRI BBNI BBTN BBNI BBNI

9 BHIT BISI BDMN BISI BISI BBTN BBRI | BDMN | BBRI BBRI

10 | BKSL | BLTA BISI BLTA | BLTA | BDMN | BBTN | BJBR | BBTN | BDMN
11 | BLTA | BMRI BLTA | BMRI BMRI BIPI BDMN | BMRI | BDMN | BHIT
12 | BMRI | BNBR | BMRI | BNBR | BNBR | BMRI BJBR | BNBR | BJBR | BKSL
13 | BMTR | BNGA | BNGA | BRPT | BRPT | BMTR | BMRI | BORN | BMRI BMRI
14 | BNBR BNII BNII BTEL BTEL | BNBR | BNBR | BRAU | BORN | BNBR
15 | BNGA | BTEL | BRPT | BUMI BUMI | BRPT | BRAU | BUMI BUMI | BORN
16 BNII BUMI | BYAN | DEWA | DEWI | BSDE | BSDE | CPIN CPIN | BSDE
17 | BRPT | CPIN CPIN ELSA | ELSA | BTEL | BTEL | DOID | DOID | BUMI
18 | BTEL | CPRO | CTRA | ELTY | ELTY | BUMI BUMI ELTY | ELTY | BWPT
19 | BUMI | CTRA | ELSA | ENRG | ENRG | DEWA | CPIN | ENRG | ENRG | CPIN
20 | CPIN | DEWA | INCO | GGRM | GGRM | DOID DOID | EXCL | EXCL | ELTY
21 | CPRO | ELTY INDF INCO | HEXA | ELSA | ELSA | GGRM | GGRM | ENRG
22 | CTRA | ENRG | INDY INDF INCO ELTY | ELTY | GJTL GJTL | EXCL
23 | ELTY | INCO INKP INDY INDF | ENRG | ENRG | HRUM | HRUM | GGRM
24 | ENRG | INDF INTP INKP INDY | GGRM | GGRM | ICBP ICBP | HRUM
25 | FREN INKP ISAT INTP INKP INCO GJTL INCO INCO ICBP
26 | INCO ISAT ITMG ISAT INTP INDF INCO INDF INDF INCO
27 INDF ITMG | JSMR | ITMG ISAT INDY INDF INDY INDY INDF
28 INKP KIJA KLBF | JSMR | ITMG INTP INDY INTP INTP INDY
29 ISAT LPKR | LPKR | KLBF | JSMR ISAT INTP ISAT ITMG INTA
30 KIJA LSIP LSIP LPKR | KLBF ITMG ISAT ITMG | JSMR INTP
31 | KLBF | MEDC | MEDC | LSIP LPKR | JSMR | ITMG | JSMR KIJA ITMG
32 | MEDC | MIRA | MIRA | MEDC | LSIP KLBF | JSMR | KLBF | KLBF | JSMR
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33 | PGAS | MNCN | PGAS | MIRA | MEDC | LPKR | KLBF | KRAS | KRAS KIJA

34 | PNLF | PGAS | PNBN | PGAS | MIRA LSIP LPKR | LPKR | LPKR | KLBF
35 | PTBA | PNBN | PTBA | PNBN | PGAS | MEDC | LSIP LSIP LSIP LPKR
36 | SMCB | PTBA | SGRO | PTBA | PTBA | PGAS | MEDC | MEDC | PGAS LSIP

37 SULI | SGRO | SMCB | SGRO | SGRO | PTBA | PGAS | PGAS | PTBA | MNCN
38 | TBLA | SMCB | SMGR | SMCB | SMCB | SMCB | PTBA | PTBA | SIMP | PGAS
39 TINS | SMGR | TBLA | SMGR | SMGR | SMGR | SMCB | SMCB | SMGR | PTBA
40 | TLKM | TBLA TINS TINS TINS TINS | SMGR | SMGR | TINS | SMGR
41 | TOTL | TINS | TLKM | TLKM | TLKM | TLKM TINS TINS | TLKM | TINS

42 | TRUB | TLKM | UNSP | TRUB | TRUB | TRUB | TLKM | TLKM | TRAM | TLKM
43 | UNSP | TRUB | UNTR | UNSP | UNSP | UNSP | UNSP | UNSP | UNSP | TRAM
44 | UNTR | UNSP | UNVR | UNTR | UNTR | UNTR | UNTR | UNTR | UNTR | UNTR
45 | UNVR | UNTR | WIKA | UNVR | UNVR | UNVR | UNVR | UNVR | UNVR | UNVR

Keterangan Tabel

A : Feb 08- Juli 08

B : Ags 08 — Jan 09

C : Feb 09 — Juli 09

D : Ags 09 —Jan 10
E: Feb 10 - Juli 10

F:Ags 10-Jan 11l

G:Feb 11 -Juli11

H:Ags1ll-Jan 12

I:Feb 12 —Juli 12

J:Ags 12 -Jan 13




Lampiran 2

Sub Sektor Bank yang Masuk dalam Kategori 50 Perusahaan dengan

Kapitalisasi Pasar Terbesar

2008 2009 2010 2011 2012
BBRI BBCA BBCA BBCA BBCA
BBCA BBRI BMRI BMRI BBRI
BMRI BMRI BBRI BBRI BMRI
BDMN BDMN BDMN BBNI BBNI
BBNI BBNI BBNI BDMN BDMN
PNBN BNII PNBN BNGA BNGA
BNGA BNGA BNGA BNII BNII
LPBN PNBN BNII PNBN BTPN
BNLI MEGA MEGA BNLI PNBN
BBIA BAEK BBTN BTPN

BAEK BBTN

BNLI BJBR




Lampiran 3

66

Harga Saham Bulanan Sampel Penelitian Januari 2008 — Desember 2012

NO | TANGGAL BBCA | BBNI BBRI BDMN | BMRI | BNGA | BNIl | PNBN
1 01 Januari 2008 3550 | 1740 3500 7200 3325 710 300 | 610
2 01 Februari 2008 3575 | 1660 3600 7650 3275 760 340 | 650
3 03 Maret 2008 3250 | 1390 3150 6900 3150 750 465 | 640
4 01 April 2008 3000 | 1200 2975 5700 2875 680 460 | 590
5 02 Mei 2008 2775 | 1250 2900 5700 2900 | 960 465 | 620
6 02 Juni 2008 2475 | 1210 2550 4700 2600 | 960 465 | 840
7 01 Juli 2008 3025 | 1460 3050 5550 2975 960 460 | 890
8 01 Agustus 2008 3175 | 1270 2925 5400 2825 890 443 | 930
9 01 September 2008 | 3150 | 970 2700 4900 2650 720 310 | 760
10 | 06 Oktober 2008 2700 |510 1725 2600 1560 | 470 465 | 525
11 | 03 Nopember 2008 | 2700 | 560 1700 2625 1490 | 420 490 | 520
12 | 01 Desember 2008 | 3250 | 680 2287.5 | 3100 2025 | 495 370 | 580
13 | 05 Januari 2009 2750 | 770 2275 2275 1820 | 425 340 | 530
14 | 02 Februari 2009 2350 | 700 1862.5 | 2625 1740 | 395 300 | 430
15 | 02 Maret 2009 3100 | 720 2100 3125 2175 | 470 320 | 540
16 | 01 April 2009 3350 | 1250 2900 3125 2775 700 465 | 610
17 | 01 Mei 2009 3375 | 1570 3125 3750 2975 690 400 | 610
18 | 01 Juni 2009 3525 | 1720 3150 4825 3175 620 380 | 660
19 | 01 Juli 2009 3775 | 1890 3650 4825 4175 700 430 | 720
20 | 03 Agustus 2009 4250 | 1940 3800 4700 4100 690 390 | 730
21 | 01 September 2009 | 4625 | 2125 3750 4950 4700 700 395 | 860
22 | 01 Oktober 2009 4575 | 1850 3550 4550 4675 680 360 | 780
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23 | 02 Nopember 2009 | 4800 | 2025 3700 4425 4450 730 345 | 740
24 | 01 Desember 2009 | 4850 | 1980 3825 4550 4700 710 330 | 760
25 | 04 Januari 2010 5000 | 1930 3825 4850 4675 740 305 | 800
26 | 01 Februari 2010 4875 | 1910 3575 4975 4475 760 260 | 800
27 | 01 Maret 2010 5500 | 2275 4125 5200 5350 | 890 315 | 990
28 | 01 April 2010 5450 | 2600 4475 5800 5800 1060 | 315 | 1270
29 | 03 Mei 2010 5550 | 2500 4300 5150 5350 1050 | 275 | 1140
30 | 01 Juni 2010 5950 | 2350 4650 5400 6000 1070 | 285 | 1020
31 | 01 Juli 2010 5950 | 3025 4950 5350 6000 1110 | 300 | 1020
32 | 02 Agustus 2010 5800 | 3475 4650 5350 5900 1250 | 305 | 1120
33 | 01 September 2010 | 6700 | 3675 5000 5800 7200 1300 | 325 | 1140
34 | 01 Oktober 2010 7000 | 3900 5700 6700 7000 1360 | 345 | 1120
35 | 01 Nopember 2010 | 6050 | 4050 5250 6500 6400 1660 | 660 | 1030
36 | 01 Desember 2010 | 6400 | 3875 5250 5700 6500 1910 | 780 | 1140
37 | 03 Januari 2011 5650 | 3225 4850 5950 5950 1860 | 720 | 1080
38 | 01 Februari 2011 6300 | 3550 4700 6400 5800 1710 | 640 | 1200
39 | 01 Maret 2011 6950 | 3975 5750 6550 6800 1860 | 630 | 1160
40 | 01 April 2011 7400 | 4050 6450 6200 7150 1770 | 630 | 1140
41 | 02 Mei 2011 7100 | 3875 6350 6200 7200 1730 | 580 | 1020
42 | 01 Juni 2011 7650 | 3875 6500 6000 7200 1720 | 550 |910
43 | 01 Juli 2011 8300 | 4450 6900 5450 7850 1630 | 540 | 960
44 | 01 Agustus 2011 8000 | 4125 6550 5200 6850 1440 | 450 | 790
45 | 05 September 2011 | 7700 | 3725 5850 4600 6300 1120 | 420 | 650
46 | 03 Oktober 2011 8100 | 4025 6750 4975 7150 1350 | 430 | 690
47 | 01 Nopember 2011 | 7900 | 3800 6500 4400 6400 1270 | 415 | 660
48 | 01 Desember 2011 | 8000 | 3800 6750 4100 6750 1220 | 420 | 780
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49 | 02 Januari 2012 8000 | 3625 6850 4525 6700 1220 | 455 | 850
50 | 01 Februari 2012 7600 | 3775 6900 4475 6450 1270 | 475 | 880
51 | 01 Maret 2012 8000 | 4000 6950 4600 6850 1230 | 450 | 830
52 | 02 April 2012 8000 | 4025 6650 5600 7400 1260 | 460 | 860
53 | 01 Mei 2012 7000 | 3700 5650 5300 6900 1070 | 455 | 880
54 | 01 Juni 2012 7300 | 3825 6350 6000 7200 1090 |425 | 790
55 | 02 Juli 2012 8000 | 3975 7000 6050 8300 1210 | 420 | 720
56 | 01 Agustus 2012 7750 | 3725 6950 6000 7800 1160 | 420 | 680
57 | 03 September 2012 | 7900 | 3925 7450 6250 8200 1150 | 410 | 690
58 | 01 Oktober 2012 8200 | 3850 7400 6100 8250 1160 |410 | 730
59 | 01 Nopember 2012 | 8800 | 3700 7050 5400 8250 1150 | 390 | 640
60 | 03 Desember 2012 | 9200 | 3750 6950 5600 7800 1100 | 395 | 630

sumber: www.finance.yahoo.com
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Lampiran 4
Return Bulanan Sampel Penelitian
NO | TANGGAL |BBCA |BBNI |BBRI BDMN | BMRI | BNGA | BNII PNBN
01 Februari o 0 o o 0 0 0
1 | 5008 0.70% | -4.82% |2.78% |5.88% |-153% | oo | 11.76% | 6.15%
03 Maret i o - ) o - i o o | o
2| 5008 10.00% | 7g 4005 | “14-29% | 10 8706 | 397% | 1 an9, | 26-88% | -1.56%
i _ 0 - _ 0 - _ 0 - _ 0 _ 0
3 | 01 April 2008 | -8.33% | 1g gage | 5:88% | 51 gm0 | 957% | 100905 | -1-09% | -8.47%
4 | 02 Mei2008 |-8.11% |4.00% |-2.59% |0.00% |0.86% |29.17% | 1.08% | 4.84%
. _ 0 _ 0 _ 0 - - v) )
5 | 02Juni2008 | -12.12% | -3.31% | -13.73% | b1 oaoe | 11,549 | 0.00% | O-00P% | 26.19%
6 | 01Juli2008 | 18.18% | 17.12% | 16.39% | 15.32% | 12.61% | 0.00% | -1.09% | 5.62%
7 gé(ggusws 472% | 14 op0p | “427% | 278% | 5.31% | L o0 | -3.84% | 4.30%
01 ] ] ] ]
- 0, - 0, - 0, -
8 g’gg;ember 0.79% | 30,9305 | 8-33% | 10,2004 | 6-60% 23610 | 42-90% | 22.37%
06 Oktober i o | - ) o |- - - o | -
9 | 2008 16.67% | 90,2006 | 96-2% | g5 4606 | 69.87% | 53.19% | 333370 | 44.76%
10 ggo'\é"pember 0.00% | 8.93% |-147% |095% |-4.70% |} oo | 5.10% | -0.96%
11 | 91 Desember | oo0 | 17.65% | 25.68% | 15.32% | 26.42% . 10.34%
2008 oe/0 rO970 ] £9:0670 9670 | £0-3870 1 15 1506 | 32.43% | — 70
12 | 95Januari | g 9800 | 11.60% | -0.55% | - . . -8.82% | -9.43%
2009 : : : 36.26% | 11.26% | 16.47% | ° :
02 Februari o |- 0 0 0 - -
13 | 2000 -17.02% | 14 0ogp | 22:15% | 13.33% | -4.60% | 5 504 | 133306 | 23.26%
02 Maret
14 | 90 24.19% | 2.78% |11.31% |16.00% | 20.00% | 1o oo | 6.25% | 20.37%
15 | O1 April 2009 | 7.46% | 42.40% | 27.59% | 0.00% | 21.62% | 32.86% | 31.18% | 11.48%
i 0 0 0 0 0 - 0
16 |01 Mei2009 |074% | 20.38% | 7.20% | 16.67% | 6.72% | 4 seo, | 16950 | 0-00%
17 | 01Juni2009 |426% | 8.72% |0.79% | 22.28% | 6.30% | 11 oqo, | -5-26% | 7.58%
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18 | 01 Juli 2009 | 6.62% 8.99% | 13.70% | 0.00% | 23.95% | 11.43% | 11.63% | 8.33%
03 Agustus 0 0 o ) o i 0 - 0

19 2009 11.18% | 2.58% | 3.95% 2.66% | -1.83% 1.45% | 10.26% 1.37%
01

20 | September 8.11% 8.71% |-1.33% |5.05% |12.77% 1.27% | 15.12%
2009 1.43%
01 Oktober o - o o 0 o |-

21 2009 -1.09% 14.86% -5.63% | -8.79% | -0.53% -2.94% -9.72% 10.26%
02 Nopember

22 2009 4.69% 8.64% | 4.05% -2.82% | -5.06% 6.85% -4.35% | -5.41%
01 Desember

23 2009 1.03% -2.27% | 3.27% 2.75% | 5.32% -2 890 -4.55% | 2.63%
04 Januari

24 2010 3.00% -2.59% | 0.00% 6.19% | -0.53% 4.05% -8.20% | 5.00%
01 Februari i o i 0 i o o i 0 - 0

25 2010 2.56% 1.05% | -6.99% 2.51% 4.47% 263% | 17.31% 0.00%
01 Maret

26 2010 11.36% | 16.04% | 13.33% | 4.33% | 16.36% 14.61% 17.46% | 19.19%

27 | 01 April 2010 | -0.92% 12.50% | 7.82% 10.34% | 7.76% | 16.04% | 0.00% | 22.05%

i 0 - 0 _ 0 - _ 0 - -
28 | 03 Mei 2010 | 1.80% 4.00% | -4.07% 12.62% 8.41% -0.95% | 14.55% | 11.40%
i 0 - 0 0 0 0 0 -

29 | 01 Juni 2010 | 6.72% 6.38% | 7.53% 463% | 10.83% 1.87% 3.51% 11.76%

30 | 01 Juli2010 | 0.00% 22.31% | 6.06% -0.93% | 0.00% | 3.60% |5.00% | 0.00%
02 Agustus 2 590 2 950 o o 0 0 0

31 2010 -2.59% 12.95% | -6.45% | 0.00% | -1.69% 11.20% 1.64% | 8.93%
01

32 | September 13.43% | 5.44% | 7.00% 7.76% | 18.06% 6.15% | 1.75%
2010 3.85%

33 gél(())kmber 429% | 5.77% |12.28% |13.43% |-2.86% |, , . |580% |-179%
01 Nopember

34 2010 -15.70% | 3.70% | -8.57% | -3.08% | -9.38% 18.07% 47.73% | -8.74%
01 Desember o 1 B0 o - 0 0 0

35 2010 5.47% 4.52% | 0.00% 14.04% 1.54% 13.09% 15.38% | 9.65%

36 -13.27% -8.25% | 4.20% |-9.24% | -2.69% | -8.33% | -5.56%

03 Januari
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2011 20.16%
01 Februari 0 0 2100 o 5 EQO - 0
37 | opq 10.32% | 9.15% |-3.19% | 7.03% |-2.59% | gm0 | 10509, | 10-00%
01 Maret
38 | 5011 9.35% | 10.69% | 18.26% |2.29% |14.71% | g 1o | -159% | -3.45%
39 | 01 April 2011 | 6.08% | 1.85% | 10.85% | -5.65% | 4.90% | -5.08% | 0.00% | -1.75%
i - 0 _ 0 _ 0 0 0 _ 0 -
40 | 02 Mei2011 |-4.23% |-452% |-1.57% |0.00% |0.69% | » o100 |-8:62% |11 760
i 0, 0 0, _ 0, 0 _ 0 -
41 |01Juni2011 |7.19% | 0.00% |2.31% |-3.33% |0.00% | o caoe | 545% | 10 0o
i 0, 0, 0, - 0 - 0 0
42 | 013uli2011 |7.83% | 12.92% [5.80% |10 0006 | 828% | 5 g0, | -1.85% | 5.21%
01 Agustus i o i on | 0 i o | - - - -
43 | 2011 3.75% | -7.88% | -5.34% | -4.81% | 1, 604 | 13.19% | 20.00% | 21.52%
05 ] ] ]
- 0, - 0] - (0] - _ (0]
44 ggﬂember 3.90% | 10 7406 | “11:97% | 13 0404 | -8:73% _— 7.14% | 1 c 0
45 ggﬁkmber 494% | 7.45% |13.33% |7.54% |11.89% |, o |2.33% |5.80%
01 Nopember i o i 0 ) o - - i 0 i 0
46 | 5000 253% | -5.92% | -3.85% | 1a 0706 | 117006 | -6.30% | -3:61% | -4.55%
47 géﬁesember 125% | 0.00% |3.70% | -7.32% |5.19% | , .00, | 1.19% | 15.38%
48 ggl‘];”“a” 0.00% | -4.83% |146% | 9.39% | -0.75% |, 00 | 7-69% | 8.24%
01 Februari
49 | 5010 5.26% | 3.97% |0.72% | -1.12% | -3.88% | 5040, |421% | 3.41%
50 |00t I500% | 5.63% |0.72% |2.72% |584% | .. |-5.56% |-6.029%
51 | 02 April 2012 | 0.00% | 0.62% | -4.51% | 17.86% | 7.43% | 2.38% |2.17% | 3.49%
52 | 01 Mei2012 |-14.29% | -8.78% |-17.70% | -5.66% | -7.25% | 1, ;oo | -1.10% | 2.27%
i 0 0 0 0 0 - 0 -
53 | 01Juni2012 |4.11% | 3.27% |11.02% |11.67% |4.17% | gao. | 7:06% | 11 290,
54 | 02Juli 2012 | 8.75% | 3.77% | 9.29% | 0.83% | 13.25% | 9.92% | -1.19% | -9.72%
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01 Agustus

55 | 5019 -3.23% | -6.71% |-0.72% | -0.83% | -6.41% | , 0, | 0.00% | -5.88%
03

56 | September |1.90% |5.10% |6.71% |4.00% | 4.88% -2.44% | 1.45%
2012 -0.87%

57 | 00 NPT 136696 | -1.95% | -0.68% | -2.46% | 0.61% | g, | 0.00% | 5.48%
01 Nopember o 0. | 4 aro - 0 =120 |-

58 | o010 6.82% | -4.05% | -4.96% |15 g0 | 0:00% | 0 oo |-513% | 14 060

59 gglgesember 435% | 133% |-144% |357% |-5T77% | , o | 127% | -1.59%
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Lampiran 5
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