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Lamynran }

Korelasi Antar salvm dalam Portofoliio

CORR] A B c D E F G H [ J HSG
A 100 -0 34 0238 -0.45 -0M -0 40 Q.12 038 023 -0.03 0.34
B 100 053 034 Qa9 09 Q7 030 0.53 017 0.16
[ 1.00 Q.50 0.53 0.45] 058 0.30 057 0.50 0.77
D 1.00 030 a.78i ora 0.7% 0.80 061 0.51

;
E 1.00 0.83 oa7 034 0.65 0.268 Q.31
F 1¢0 076 0.37 0.65 0.19 0.20
G t 00 -0.01 083 00! Q.26
H 1.00 0.65 0.90 0.61
I 1.00 Q65 063
J 100 083
{HSG 1.00
Kovarian Antar sahwm dulam Portofoliio
cov] A " C ) F F G 1 1 J 1HSG
A b 20021 45875 560 31| 77603 18747 37827) -21006(  -2627] 17406
B | -1862.20 64 831 2496.000 5004 60] $930.90[4090.02 | 1031.85] 161240 48] 26204
C 200.21] 964 83 170.52{  29898] 2928 30823 10342] 17638 r1031] 12939
| o | asars| 2aeo0| azos2[l | wwnar) easan| seros| aza02) asoer] aieRz| 1svme
E | -seon] soodan] 20m98] mwowr] 1 1732.00] tasso| 3702|6493 24324] 16089
F o] 70| svaosef w245 925.76] 174200 pna sl aa2mr| 70200 18292] 117.64
G | w747 so9002] domz3| sesos| aaigsol 141328 -10.40] 47439 7920 12631
o -a7s27] voniss| wn3a2| dmeal araaa{ da2si] crodofl 3371 47903 194.06
1 206! 1612000 176380 45061 61493 T0211] 474390 31 I03.86] 17785
J 2627 46008] 100 31682 24324 18292 792 470131 30386 214,17
MSG | 1716 262.04] 120300 15986 160.89] 11763 120311 194.06] 177.85




1sp
Isp
1870 THIS  |60°E6L'S o't |0 0 0 0 0 ovl 0 0 [%4
0LO0- Tesie  |tTeocor  [kvo £l £+l [ i [q3 [ 0 CFl it
LG 19°H0E  [TF98L'T6  [8S'T (871 |87 48Tl lisTl sgTl |igtd 166 (8T 17
9700 O lzTeoT’esl oLt Tl [l TR GAT P I le6el {FEIL [i]4
S10°0 STEIS  |CEI6LELT {169 1001 1001 100l 100l ol 1000|6662 |1070L 6l
0100 +8LE9  |SETEROOF [R0°6 968 958 958 95'8 96’8 958 6668 [958 SI
9000~ USTESL  {TL9ST69S [T IstL SiL sl sUL cIL SI'L 6668  ISU'L Lt
000 281,83 NOESI'09L {6S €l [TL'§ (443 ws ws ws ws 6665 JTL'S 91
000°0 ¢R686 |ro'sos’eLs lessl  leT't 6Tt 6Lt 6Tt 6Tt 6Tt 6669 |67t Sl
000 LE801'T |€6'58+'8TT LI LT {98¢ 98T 98T 98T 98T 98T 66'6L  198°T Pl
+00'0 00LTTL |98 LES SOST|L861 (b1 [ £+ €1 b1 €51 6668  |ttl £l
N GOOrE L (FSLIL IS T e07 o 0 0 0 0 0 001 Y Tl
GO0 €966  |LSTTS9SL [sLF €Fl £F1 3] %2 €11 £F1 CFl 0 {
SEOU 1oers  |€CEEsIT fsee (8Tl |L8cTl  qisci 8Tl gt hgTn  |esel 166 ot
OO TCL6T  |S8°L6ER8 85T EEIT Al ARG tE L il PRI (6661 60
£SOy 6L°6ST  |6L16F L9 ITLL 1001 1ol oot hoor 10°01 100l 1001|6667 80
900 LSPET [+ E9ISS  [€6'0 968 958 95’8 9¢'8 958 95°8 95’8 66°6€ Lo
90 - PO ELEG0CE el 6 3§ Sit STt SIL Si'L Si'L St 666 90
L5670 C96LT  [FLITHLS {90 LS ws [ [ 2R (443 we s 665 N
£90° 0" 19°097  (EEEI9IL  [Lrl- 6w 6Tk 6Tt 6T F 6Tt 6T Y 6Tt 6669 +0
3¢0°C- SCLOE  |9Ls09'te (LT [98T 937 987 $8°¢C 93T 98'C 98°C 66°6L €0
7500 10958 |STEPL'OTT 180°E- €1 £l il £ [ 'l Al 6663 70
L0 705 80F l608£8'991 §88°¢-  Jo 0 ) 0 0 0 0 00l 10
ON
N[O} 1[0} o1jo; 1s'st]  tTee} oL vOIE|  66'%T|  9SEl|  9rel S8Or| ¥sd
dg/ng-dy)| ouod ouog ouog 98’L Ltc 9L'9 Sri- £L°0 L] g0t 88°¢-| 1Y
yopuj 2dreys|  ¥sry URLEA wey | H NS | D AHS [ NHS | T NHS 1A IWHS | O WHS | 8 WHS (v WY

(H'D'4'3'A°D'a'Y) WYHVS 8 MAINNI AILYNYILTY

p oesndwey




15p

5p

9510 9F0sT  (SLCeLld loste 09 § § S § 3 3 3 s €7
{7t o 05°0FZ 9L (88:8 [000L  JOL N SUE N A SLE SLE <Lt SLE it
S STeeT e ooers TIeTEl o8 §'7 s IsT $T §7 ST 54 (34 iz
6100 ot gic  [Lo0sizs ez il o6 ST ¢ STl ST ST ST 4 ST o7
F20 0 007z {96'95zic 1000l lool o 0 0 0 0 0 0 0 61
6160~ ATESE  1O1CI8FTl {S18 ¢l 0 ST s $Tl 54 STl STl ST 31
Fi00- SELLE JSOLLIZOl ISLOT  [Sc il i ST Isdn sy szl st sTit [sTil i
000 £SE0E |65 2cize |00°ST  |ol 07 01 o1 o1 ol 01 01 ol 91
1290 ST I8 |9L 6L96L [051C  |SL 8 0t L8 5Ly SLR <8 Si'8 S8 <8 <1
9500 €7HoT [85°81869 ISz 0t [SL ¥ N <L SL SL SL St SL t
€010 010 [F0 65529 N GE) 0¢ $79 ] ST'9 $T9 $T9 $T9 <79 £
910 9C'Or. |STILSLS S 09 < < < < < g 3 Zi
120 61 96C |06 +8LSS 0l SUs Sls Sis L't SLE SL's SLE 1
FlOo- GTiEC 160 0605% o8 <7 <7 $T ST ST <t $T ol
s 0LCFT |LL LRE6S ) 06 T ST Tl STl STl $T1 ST 6
T00- 00'SST 110'9L05D } 001 0 ) v 0 b 0 0 3
1200 816zt |e6 15£501 5 0 ST ¢ < STI <zl ST A
S 35Fe [1C6FEc0i ST i N N TR AT T AT 9
w000 SLSTE  |TT 911901 ol 14 01 0l ol 0l 0l 01 s
2100 0LURTE [SO°Tros0l <03 0% 518 ¢iv R SL8 S8 SL8 t
9F0 O 9LEEL  |S69CITIE SL ot S <L N $L St $L 3
LLO0 99°6EE |86 0LESTT §T9 $79 0s %) <T'9 ST9 ST9 ST9 $T9 z
w00 CCite TLUHLLOT < S 09 < $ < 3 3 S [

oN

dsirg-dd)| otod aned o1 vozzl  tsszl bzeel ety tort]  eetT|  osElf  orel|  s8o+| PN

amsespy | ouog ouog oued ! 98z 0 el 1l rLO el goTr] 88| wd

odreys | oysoy | uewes | wnidy |1 WHS |H WNHS | D WHS | 4 INHS | 3 WHS | d WHS [ WHS | € WHS |V ANHS

CH'DTTTDUY) WVIVS 6 NIIND T ALLYNYIL TV

§ wondwoy




- Isp
- 1sp
Lo 09°s¢l O LRC S oLl 0 0 4 0 0 0 0 00l 0 0 1 X4
SLOQr 10861 18768 590 Uit 't [N Uil 1ML 'l 111 Tl 0 I'11 [44
410 £0°00E SE2L006 18T 666 666 666 666 666 656'6 666 666 600l 666 X4
9700~ Looly 08'9t9'891 re'F 888 388 S8 3 338 538 338 33’8 888 600C 88’8 0T
9100~ S9PTS 98'5ST'SLT 80°L Ll LiL LLL L1 LL'L LLL LL'L LL’L L0°0¢ LL'L 61
oloo- FH0t9 orLotolt 176 999 99’y 999 999 599 599 99'9 999 900t 999 81
S00°0- SLULSL COTLTELS selt 1353 §S°S SE'S SS°S S¢S 393 $S°S 1S3 $0°0¢ sS'S Ll
000 OF'FL8 FOTLE oL 6F €l ' b2 2 13383 1323 12383 1303 384 009 +F 91
0000 L8166 LO0US£86 st 3% £eC < €ee e 393 £ee £€e'e oL €'t Sl
000 Fe 6011 19°6SL'IET T 9Ll (144 [4A [444 (1414 144 wi (444 (444 <008 w Tl
U8 93t TTL £€9°8€9°2L0¢1 6861 1l 1l 1l 111 171 Il 11t Il 10°06 1l €1
5000 00°9€1 009LL LIS L €O'TT 1] 0 0 0 0 0 0 0 001 0 Tl
€00 EXEhe LI'5€9'8t1 [4 33 't Ul 11l Ut [y U1t Il it Ul 0 K
trou 3%°36¢ 18°907°68 L7 66°6 666 66'6 666 666 656 666 66°6 666 60°01 0l
oo FL'6ST LITIT'LY 0T 888 838 383 [38'8 88 3% 33'8 888 888 6007 60
1900~ 06°0¢Z S691E'ES 0£’l LLL LL'L [y LLL LeL LLL LLL tLL L LO0E 80
6300 rToIL o0 19L°9F 9¢°0 99°9 999 299 99°9 999 999 999 999 99°9 90°0F Lo
Loo- €a'g17 SRL6L™LY Lo 58 35 $5°C c€ee $$°S §S'S eSS gs’s §S°S S008 20
6900~ YA SELTE9S 60 1284 Tt L2 s ey k3 Ht ttr [ 23 fouy 50
00 0569 LI TL 39°1- €Ce I3 293 [ Y £e¢ JEEE (3% 139 £C°¢ T0'0L F0
8500 6591 ¢ 1H 95796 or' - [44r4 x4 T e 154 [444 T [4A4 [ W8 ]
s0°0- 65°LSE SS86°1LBLTL rig- 11 1l [ (& 1l il 11 1l 1l 1006 0
X000 0$°80F ST L8991 88¢- 0 0 Q 0 0 9 0 1] 0 00l 10

o

ds/(u-dy) e1oj otjoj 0119} LL'ot $9°TC 1€°5¢ YT6¢ 6tLY t91E 66T 9¢°¢l 9tel SR 0% ¥y

2UNSeRN ouod ood ouod €1 £S°1 98°L Ly'o Ly9 SstI- L] [ 0 |8°¢-  Jwmidy

adieyg Astd UELIBA jwimdy b f WHS | T WHS {H WHS |O INHS | 3 WHS |3 WHS | WHS | D WHS § 9 WHS | V INHS

(FI'H'9A'T°A DY) WYHYS 01 M1INN ALLVYNYILTY

9 vendwey




Lawmpiran 7

TREND SEKULER
Astra Internasional

Bulan | GL(%)/Y X Y.X Y X7 Bulan [Trend

Jat187 0 -8 0 [4 8alJan'd? 8.7
Peb -0.8 -7 56 n.e4 49§Peb 54
Maret -4.84 -6 29.04 23.4258 36|Maret 41
April -49.68 -5 2479 24581784 25| Aprit 28
Mei 123.53 -4 49412 15259.6609 16[Me: 1.5
Juni 203 -3 -60.9 412.09 9|Junt 0.2
Juh 0.63 -2 1.26 0.2989 4 Juli -11
Agust. -32.08 -1 32.08 1029.1264 1]Agust. -2.4
Sept. -44.91 0 0 2016.0081 0}Seot. 3.7
Okt. -10.08 1 -10.08 101.6084 1]Okt. -5
Nop. -28.97 2 -57.94 839.2609 4|Nop. $.3
Das -25 3 -75 625 8[Des -7.6
Jan'08 -14.04 4 -56.16 197.1216 16|Jan'98 -89
Padb 368.73 5 183.85 1349.0929 25{Peb -10.2
Maret 28.36 6 170.16 804.2896 36|Marot -11.5
Apnl -26.74 7 -187.18 715.0276 49| April -12.8
Mei -33.33 8 -266.84 1110,8889 841Mai -14.1
Jumish -62.08 0 -538.33]  26942.7122 408|Juni -15.4

Juli -18.7

Aqust, -18

Snpt -19.3
Y=a+bX Okt -20.6

Nop. <219
a=Ymn -3 65176 Des'99 -23.2
b= YX/X! -1.31944

Y=-37-13X
VARIASI MUSIM
ASTRA INTERNASIONAL
Bulan G/L (% )/Y |[TREND JY/TREND DULAN §7 98 VAR. MUSIM| IND. MUSIM

Jan'g7 0 6.7 0.00}.Jan 0.00 1.58 1.58 0.64
Pab 08 54 -0.15|Pob -0.15 <38 -1.08 -0.78
Marat -4 04 41 -1.18{Maret -1.18 -2.47 -1.83 -0.74
Aprit -49 58 20 -17.71}April A17.71 2.09 -7.81 -3.18
Mei 123.53 1.5 82.35|Mei 82.35 2.36 42.38 17.23
Juni 203 0.2 101.50(Juni 101.50 101.50 41.29
Juli -0.63 -1.1 0.57{Juti 0.57 0.57 023
Agust. -32.08 -24 13.27|Agust. 13.37 13,37 544
Sept. 44,91 a7 12.14|Sept. 12.14 12.14 4.94
Okt. -10,08 -5 2.02|Okt. 2.02 2.02 0.82
Nop. -28.97 £3 4.60|Nop. 4.60 4,60 1.87
Des 25 -7.6 3.29|Des 3.29 3.29 1.4
Jan'e8 -14.04 8.9 1.58}JUMLAH 169.92
Pob 36.73 -10.2 -3 B0|RATA-RATA 14.16
Maret 28.36 -11.5 -2.47
April -26.74 -128 2.09
Mei -33.33 -14.1 2.38




Lampiran 8§

VARIAS! SIKL]
ASTRA INTERNASIONAL

Bulan GIL{(%)/Y TREND INDEK MUSIM Ts.Vm Vs.R
Jan'g7 0 6.7 0.64 4,29 0
Peb -0.8 54 -0.76 -4,10 0.19
Maret -4.84 41 -0.74 -3.03 1.60
April -49,58 2.8 -3.18 -8.90 5.57
Mei 123.53 1.5 17.23 25.85 4,78
Juni 20.3 0.2 41,29 8.26 2,46
Juli -0.63 -11 0.23 -0.25 2.49
Agust, -32.08 24 5.44 -13.06 2.46
Sept. -44,91 -3.7 4.99 -18.46 2.43
Okt. -10.08 -5 0.2 -4.10 2.46
Nop -28.97 -6.3 1.87 -11.78 2.46
Des -25 -7.6 1.34 -10.18 2.45
Jan'98 -14.04 -8.9 0.34 -5.70 2.46
Peb 36.73 -10.2 -0.76 7.75 4.74
Maret 28.36 -11.5 -0.74 8.51 3.33
April -26.74 -12.8 -3.18 40.70 -0.66
Mei -33.33 -14.1 17.23 -242.94 0.14

SIKLI RATA-RATA
ASTRA INTERNASIONAL

Bulan Vs R 3 Bl bergerak Relatif Sikli Sikli rata-rata
Jan'97 0.00 3.03
Peb 0.19 1.98 0.50 2.16
Maret 1.60 8.96 2.24 2.47
April 5.57 17.52 4.38 2.46
Mei 478 17.59 4.40 4.40
Juni 2.46 1219 3.05 3.05
Juti 249 9.90 2.48 2.48
Agust, 2.46 9.84 2.46 2.46
Sept. 2.43 9.78 2.45 2.45
Okt. 2.48 9.681 2.45 245
Nop. 2.48 9.83 2.46 2.48
Des 2.45 9.82 2.46 2.46
Jan'98 2.48 1211 3.03 3.03
Peb 474 15.27 3.82 2.16
Maret 3,33 10.74 2.69 2.47
April -0.66 215 0.54 2,46
Mei 0.14 4,40




Lampiran 9

VARIASI RANDOM
ASTRA INTERNASIONAL

Bulan G/IL(%)/Y] TREND INDEK MUSIM T5.Vm Vs. R
Jan'97 0 6.7 0.64 4.29 0
Peb -0.8 54 -0.76 -4.10 0.19
Maret -4.84 41 -0.74 -3.02 1.60
April -49.58 28 -3.18 -8.90 557
Mel 123.53 1.5 17.23 25.85 4.78
Juni 20.3 0.2 41.29 8.26 2,46
Jufi -0.63 -1 0.23 -0.25 2.49
Agust. -32.08 2.4 5.44 -13.06 248
Sept, -44.91 -3.7 4.99 -18.46 243
Okt. -10.08 -5 0.82 -4.10 2.46
Nop. -28.97 -6.3 1.87 -11.78 2.46
Des =25 -7.6 1.34 -10.18 2.45
Jan'9g -14.04 -8.9 0.64 -5.70 2.48
Peb 36.73 -10.2 -0.76 7.75 4.74
Maret 28.26 -11.5 -0.74 8.51 3.33
April -26.74 -12.8 -3.18 40.70 -0.66
Mei -33.33 -14.1 17.23 -242.94 0.14

Variasi Random
Astra Internasional

Bulan  |vs. R Relatif Sikli Random|Random rata’
Jan'97 0 0.831
Ped 0.19 0.50 0.a8 0.81
Maret 1.6 2.24 G roae
April 557 4.38 1.27 1.26
Mei 478 440 1.09 1.09
Juni 2.46 3.05 0.81 0.81
Juli 2.49 2.48 1.0 1.00
Agust. 2.48 2.46 1.0 1.00
Sept. 243 2.45 0.99 0.99
Okt. 2.46 2.45 1.00 1.00
MNop. 2.46 2.46 1.00 1.00
Des 2.45 2.46 1.00 1.00
Jan'98 2,48 3.03 0.81 0.81
Peb 4,74 3.82 1.24 0.81
Maret 3.33 2.69 1.24 0.98
April -0.66 0.54 -1,22 1.26
Mei 0.14 1.09




Lampiran 10

Anallsa Deret Berkala
Astra Internasional

Bulan ‘Irend | Musim | Sikli [Random| Deret Derkaty
Januan 1997 6,70 0.64] 3.03 0.81 10.52
Pebruari 5.40] -0.76] 2.6 0.81 <718
Maret 4.10 -0.74] 247 0.98 -7.34
April 2,80 -3.18] 4.40 1.26 -49.36
Mei 1.50] 17.23] 4.40 1.09 123.95
Juni 0.20]  41.29] 3.05 0.8) 20.40
Juli -1,10 0.23] 248 1.00 -0.61
Apustus -2.40 5.44 2.46 1.00 -32.12
September -3.70 494 245 0.99 -44.33)
Oktober -5.00 0.82] 245 1.00 -10.08
Nopember -6.30 1.87) 2.46 1.00 -28.9%
Desember 1997 -7.60 1.34 2.46 1.00 -25 _Oj_
Januari 1998 -8.90 0.64] 3.03 0.81 -13.9%
Pebruan -10.200 0761 2,16 0.81 13.56
Maret LSO 074 247] o9 2000
April -12.80]  -3.18] 4.40 1.26 225.66
NMici -14.10] 17231  4.40 1.09 -1165.15
Juni -15.40] 41.29]  3.05 0.81 -1570.91
Juli -16,70 0.23] 248 1.00 -9.53
Agustus -18.00 5.44] 246 1.00 -24(.88
September -19.30 4.94] 245 0.99 <231.25
Okteher 2060 082 2451 100| -41.39

IR Y YL ) L
<2320 134 2460 T00f T 704w

Analisa Deret Berkualn
Bank Internasional Indonesia

Bulan Jrend | Musim | Sikli [IRandond Deret Berkala
Junuan 1997 67.92 $.33 374 078 -1086.07
pebruai | 6197} 03| <255 572
Maret | 78602 087
Apdl
Mei
i T
i
.’;gu\lus 4.66
September 15.12
(Oktober -18.52
Nopember -48.82
Desember 1997 <861
Januan 1998 411
Pehruari 6.7
Maret 8.23]
April 195.26
M $1.15]
Juni -4.37
Juli 1591
Agustus 93.91)
September -38.00)
oktoher . A 73.50
Nopember -62.98| _1.55|"-2.60) 1.0 290.40,
Desember 1998 | -68.93| 535 -2.90] _ 1.00 1077.44




Lampiran 1

Analisa Deret Rerkala
Bank Negara Indonesia 19.46

Bulan I'rend  [Musim  |Sikli Random |Deret Berkala

Januan 1997 -1.65 0.00 0.31 0.00 0.00
Pebruari | 235 107) 002 0.65 1.50
Maret 2305 assl 0.75 717
April 378|133 104 0m 1.19
Mei -4.45]  -0.06] 16.00 0.86 3.67
Juni -5.15 163 825 0.15 -10.39
Juli 585 o6kl 122 1.00[ -4.85
Agustus 655 -4.64] 1.23 1.00 37.38
September 725 030|123 1.01 270
Oktober -7.9% 143 1 1.00 1398
Nopember [ -B65| 244 122 "roof — 2575
l)hc‘x;cmhcr_l‘_)r‘ -9.38 0.76 ___‘0")2 7____L}3 N -8(1‘)
Januari 1998 { -10.08)  0.00] 031 0.00 0.00
Pebruari | -10.75]  -1.07| 092  0.65) 6.88
Marel 104l 255 1.3 0.75 -26.21
April -12.15]  -1.33) 104 0.23 3.87
Mei 12850 -0.06] 16.00 0.86 10.61
Juni -13.55 163|825 015 2733
Juli 14251 068] 122 1.00 -11.82
Agustus -14.95 -4.,64 1.23 1.00 85.32
September | -15.05] 030 123 101} -5.61
Oktaber -16.35 143 123 1.00 -28.76
Nopember | -17.08) — 2a44| 122| " voof 5075
Desember 164 -1775) — 076f 093] 133} 16,51

Analisa Deret Berkaln
PT. GUDANG GARAM

oklober

Itnian Trend | Mudm | SIKIE [ Random] Dercet Berkala
Jaomar 1997 | 32| rod| <7486 1as] . oRaa
pebruari | 293] 07| aakel “nasl T 797
Maret | ag)| na3| esa| 2532|3050
Aprl 230l Coa6| 3a7d|T Akl T s4a6
Mei f 197 0.14] -92.69 1.46 -37.32
i 0.04] -65.44]

Agustus 1.01 0.44
Septemnber 0.69 -0.63
Oktober 0,37 -0.46
Nopember 0.03 11.21
Desember 19 -0.27 0.70
Januari 1996 | -0.39]  1.02
Pebruar -0.91 -0.17
Maret -1.23 0.13
April -1.5% -0.46
Mei ~1.87 0.14
Juni 2,19 0.04
Juli 251 006
Agustus | 2R3 044 a2
September 318 0.63] -




Lampirun 12

Analisr Deret Berkala
PT. HM. SAMPOERNA

Hulan Trend | Musim Siklh Random | Detret Berkaln
Januan 1997 ara]l 020 9.3) 0.21 -1.93
Pebruar a0 042 8.04 0.10 133
Maret 336) 071 8.03 0.12 2.30
Apeil 262 3.3% 8.06 0.15 10.71
Ma 1Rl CTRO| 1479 0.21 “10.51
Juni L 06t] 1060 0.09 0.65
T X I X! wos|” | .15
Agustus oM sel e[ od6[ 395
Seplember | -1LOS} 09 277 0 036 099
Oktober | L8208 1.00 103 09
Nopernher 2560 110 1.00 1.00 T as
' _0salaksy _on) o -I8

0200 95 021 !
R T AT 1.61
071

338 806
NN EE
.61 10.60
0492

Agus

September

¢ktober
T

Annlise Deret Berknla
PUINDOCEMENTT, P

Bulan Trend | Mudim Silddi

Random

Deret Berkaln

lanuan 14997 oy S04
Pebruan’ ) -l_THf- |
Ve ||
April e l_l"lil ) o
Mer 1064 PR
RN 957 N
Tty R Y]
/\;;.(;slus z 4 l:f'.’.
September | 6 162
Oy 162
Nopenber | 422 0K
Desember 190 " 305|200
,‘IHI;L;M[; TY9R N 2.0
pebrars

M.’n@_l_ .

Apnl

008

203

Nope

Desember 191 W00 207




Lampiran 14

Analisa Derct Berkala
INDEK HAGA SAHAM GABUNGAN ( IHSG )

Bulan Trend [Musim |Sikli Random |Deret Berkala

Januari 1997 -1.26 -2.59 1.40 2.24 10.23
Pebruan -1.37 -0.39 0.76 0.14 0.06
Maret ~1.48 -0.07 -0.06] . 1.98 -0.01
April -1.59 1.95 0,761 - 0.03 -0.07
Mei -1.70 -0.35 6.18 1.83 6.73
Juni -1.81 -1.45 4.01 0.39 4.10
Juli -1.92 -0.15 1.57 1.00 0.45
Agustus -2.03] °10.20 1.57 1.00 -32.51
September -2.14 -3.18 1.57 1.00 10.68
Oktober -2.25 2.39 1.57 1.00 -8.44
Nopember -2.36 532 1.18 133 -19.70
Desember 1997 -2.47 0.00 1.18 0.00 0.00
Januarj 1998 -2.58 -2,59 1.40 2.24 20.96
Pebruari -2.69 -0.39 0.76 0.14 0.11
Maret -2.80 -0,07] . -0.06 1.98 -0.02
April -2.91 1.95 0.76 0.03 -0.13
Mei -3.02 -0.35 6.18 1.83 11.95
Juni -3.13 -1.45 401 0.39 7.10
Juli -3.24 -0.15 1.57 1.00 0.76
Agustus -335] 10200 15t 1oo -53.65
September -346]  -3.18] 157 1.00 17.27
Oktober | =357 230 T187| 00 1340
Nopember | -3.68]  532[ 118 133 -30.73
Desember 1998 -3.79 0.00 1.18 0.00 0.00




lampiran 13

Apulisn Deret Berkala
PT. INDOFOOD S M

Bulun Trend  [Musim  [Sikh Random {leret Berkala

Januan 1997 7.47 ~+).50 -3.70 114 15.75
Pebruan 6.48 2.73 -2.78 2.35 -115.57
Maret 5.49 1.50 22,19 0.69 -12.44
April 4.50 -5.52 -2.19 1.00 54.40
Mui 3.51 1.72 -5.64 ].44 -49.03
Juni 252 o41] 368 060[ 2.24]
Juli 1.53 2.40 -2.20 1.00 -8.08
Agustus 054 2288 29| 100 26,70
September 0.45 5.38 -2.19 1.00 5.30
Oktober -1.44 -2.99 -2.19 1.00 <943
Nopember | -2.43| _ 4.26| _ =219 __ 100 3331
Iesember 19 -3.42 -3.34 o205 0.80 -25.13
Januan 1998 | 441|080 " 30 aaf 930
Pebruant -5.40 2.73 -2.78 235 96,31
Maret £.19 1.50  -2.19 0.69 14.48
April_ 738 =552 209 100 #9.22
Mei -8.37 1.72 -3.64 1.44 116.92
Juni -9.36 041 -3.68 0.60 -8.47
Juli -10.35 2.40 -2.20 1.00 54,65
Agustus -11.34 22.58 -2.19 1.00 560.77
September_|__-12.33| 538" 219] 1m0 14527
Oktober -13.32 -2.99 -2.19 1.00] -§7.22
Nopember | 1431} 6.26__-2.19] 100f 196,18
Desember 194 1530 -3.34) " 2.75] " omo| T4

Annlisu Deret Berlala
PT. INDOSAT

Bulan Trend | Musim | Sikli |Random| Deret Berkala
lanuari 1997 0.64 4,19 1.53 14 4.55
Pebrunn 1.48 -1.35 0.85 062 -1.05
Maret 2.32 0.97 0.85] -18.52 35.43]
April 36| a2a) o8s| To3s| 433
Mei 4.00 -0.38 417 1.65 -10.46
Juni 4.48 0.08 2.38 0.37 0.32
Juli 5.68 1.92 0.86 0.99 9.29
Agustus 6.52 -4.42 0.85 1.00 -24.50
Septemnber 7.36 6.07 0.85 1.00 37.97
Oktober 8.20 -0.34 0.86 1.00 -2.40
Nopember 9.04 0.24 0.45 1.00 1.84
Desember 199 9.88 2.76 1.06 0.80 23,12
Januani 1998 10.72 4.19 1.53 1.11 76.28
Pebruan 11.56 -135 0.85 0.62 -8.22
Marel 12.40 <0.97 0.85] -18.52 189.34
April 13.24 4.24 0.85 0.38 18.13
Mel 14.08 -0.3% 4.17 1.65 -36.81
Juni 14.92 008 23k 0.37 1.05
Jul 15.76 1.92 (.80 0.99 25.76
Agustus 16.60 -4.42 0.85 1.06 62.37
September 17.44 6.07 0.85 1.00 89.98
oktober 18.28 -0.34 0.80 1.00 -5.35
Nopember 19.12 0.24 (.45 1.00 3.9
Desember 19 19.96 2767 100 0.80 46,72




