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5 27ffi 12.5000 o.1012 12.3988

6 2825 4.6296 o:to12 4.5284

7 2825 o.0000 o.1012 -0.1012

I 2800 -0.8850 o.1012 {.9862

1 1 2875 2.6786 o1012 2.5774

1 2 2EO0 -2.6087 o.1012 -2.7099

1 3 2450 -12.5000 4.1012 -12.ffi12

1 4 2450 0.0000 0.1012 -a.1012

1 5 2525 3.0612 0.1012 2.9600

25 2400 -4.9505 o.1012 -5.0517

zo 2404 0.0000 0 .1012 -o.1012

27 2350 -2.0833 0 .1012 -2.1845

28 2400 2.1277 o.1012 2.0265

29 2375 1.0417 oj012 -1.1429
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Likuiditas Yang Diukur Dengan

Besarnya Bid - Ask Spread

PT Astra Agro LestariTbk

Januari 1999
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4 24AO 2350 2.0833

5 27m. 2675 0.9259

6 2850 2825 o.8772

7 2825 2800 0.8850

8 2825 2800 0.8850

1 1 2875 2850 0.8696

12 2800 2775 0.8929

1 3 2475 2450 1.0101

1 4 2450 2375 3.0612

1 5 2525 2500 0.9901

25 2400 2375 1.0417

26 2400 2375 1.0417

27 2350 2325 1.0638

28 2400 2375 1.0417

29 2400 2375 1.0417
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PASAR UANG DAN PASAR MODAL MONEY MARKET AND CAPITAL MARKET

II.2. SUKU EUNGA PASAR UANG, S8I, DAN SEPU MENURUT JANGKA V''AKTU
I!,ITEfrEST RATES ON MONEY MARKET, S8I, AND SBPU BY MANINTY

(Persen per tahun/Percent per annum)

Periode

Suku Eunga Pasar

Uang Antarbank

lnterbank Call lloney

Tingkat Oiskonto SBI Tingkat oiskonto SBPU

SBPU'S Oiscount Rdte

Period

I Had

Ovem$ht

Kcseluruhan

AII llatudties

7 Hari

7 Days

'14 tlad

14 Oays

28 Hari

Wu*
9l Hari

91 Days

182 Had

182 Days

7 Hari

7 Days

28 Hari

28 Days

91 Hari

9l Days

r995
r$6
1997
r9s
r9{x}

199,{195

r995/96

199d!n

t997,S

199&!n

1998

Feb.

Mar.

Ap(.
titei

Jun.
Jul. .
Ass.

s€p.
ol(
Nov.

Des.

'r999

Jan.
Feb.

l&r.

Ap(.
M€i

JUN.

Jul.

Atr
s€p.
okt
No|,.

Oes.

2000

Jan.

r356

r1.06

33.d}

t  r .10
r3.56

r3.70

47.@.

64.67

64.81

5t.76
70.80

63.54
64.59
75.4

81.01
6621

93.35

65.49

:li|.r14

37.n

39.97
41.98

35.54
28.76

n.s5
14.84

12.45

l2.u

12.p.

12.8

12.06

958

r3.62
t{-13

3052

64.6

25.19

l t  21
!3.53

r3.76

51.{2
41.7!

6333

51.42
70.68

6334

5t1.63
75.40

80.64

66.34

59.60

64.99

39.45

17 'n

39.42
4t.79

35.€

29.@.

2..91
r4.93

r2.39

12.16

t2.n

12.57

12.10

9.99

il.8r -1353

1r.75.13.(n
729.r835

t6.6t.s1.m

7.65 -r3.02
1258 -13S3

7:61 -t276

729-?3�24
37.70 -54.m

25.00
n24
44fr
s2.00

54.00

1227 -14.6

12.@-13,5

850 -20.06

18.35 -56.m

826 -13.57

r3.m-t4.m

8.70 -r3.r5

850 -21.00

46.50 -56.fi)

24.00

rt650

54%

52.81
56.@

rs.oo -tr.zi I
rzm.rme I
1050.22.m I
2o.0ro.8r 

I
I

8n.t128 
|

13.9-14.71 
|

rr.07-t3.99 |
roso.zz.r I36.13.70.8r 

I

. * l
n.zs I
46.43 |
sr.* |58.m I
zo.ar I
zo.zs I
se.zo Iss.72 I
sr.zs I

:".1
ffil
$ffi
#ffi. 13 .13 :  I

#- l
I

" * |

r3.75 -11.75

13.75 -11.50

11,5-13u'
39.q) 6r.00

r0.64 -r425
14.75 -r4.75

I r.88 -t1.50

1 r.r7 -r1.63

36.75 6r.m

39.m

6r.00

51.60

39.00

s./5

37.50

38.00

36.00

3C.50

23.75

16.00

r 3.25

13.25

13.25

I 3.12

12.75

1 r.50

t3.50 -r1.50
t1.o.r4.m
1 1.63 .13.50

t|.3l-r4i0

'r275 -14.00

rr.63.12.m

r1.89 -15.75

r5.$.r5.75
14.75.r525
27fi-27.6-

r r.00 -1525

r55-15.75
r4.76.15.75
14.7327fr

27-00
27gJ

r525.1525

56.58d).m

r2.m.1525

5658 {)Oo

56.58

60.00

60.00

20.76 -2r.00

r2.(x) -13.r4

&.(I)-2r.00

2r.fi,
2t.(n

r$5

r996

r997

| 998

t9{x)

!99{45
r995/96

r99647

1997/S

i99E!X)

rg98

feb.

ilar.

Ap..
May

Jrn.

Jul.
ArrS.

sep.

fr.
I'lov.

Oec.

r 999

Jan.

feb.

Mar.

Ag.

t'by

Jon.

Jd.

Ar{.

sep.

d

t{or.

Oec

2m0

Jarl
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Regression

Varia bles EnteredlRemovedb

a. All requested variables entered.
b. Dependent Variabb: Tirgkat Pangembalian Saham

Model Surxnary

d. Predictors: (Constant), Bid - Ask Spread, Risiko Sislematjs

ANOVAb

a. Predictors: (Constsnt), Bid - Ask Spread, Risiko Sistematis
b. Dependent Variable: Tingkat Pengembafian Saham

Coefficientsa

Model
vanabEs
Entered

vanabes
Removed Metr|od

1 tsto - AsK
Spead,

5,':,ll:^"^.
Enter

Model R R Souare
Adlusted R

So:are
Std. Enorof
lhe Estimaie

.6154 .379 .337 .2473

Model
Surn of
Souares df

Mean
Souare F Sio.

Kegress|on
Re$dml
Total

1 . 1 1 9

1.834
2 q5?

2
30
?2

.559
6.1 15E-02

9.141 .(x)1!

Model

Unstandardized
Cneffir:ianls

Standardiz
ed

Coefficient
S

t si0.B Std. Enor Beta
1 (Constant)

Risiko Sisternatis
Bid - Ask Soread

-.299

.422
2 846F-O2

.148

.120
013

.507
?. t5

-t.uzz
3.512
) , I A A

.ucz

.001
o37

a. Dependent Variable: Tingkat Pengembalian Saham

Page 1
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Correlatlons

Correlations

*. Conelation is signiftcant at the 0.01 b\€l(2-tailed).
'. Cordalion is sigrt'ficant at tu 0.05 level(2-taild).

Rislko
Sistemalis

Bid - Asl(
Sbread

r IngKar
Pengemballan

Saham
RislKo $$ema[s Pearson uore|auon

Sig. (Z-tailed)
N

l.uuu

33

.s t1

.696
33

.czv"

.oo2
33

Bid - Ast( Spread PearsonConelalion
Sig. (z-tailed)
N

.o71

.696
33

1,000

33

.351'

.045
33

Tlngkat Pengerbafian Pearson corelation
Saham Sig. (2-hited)

N

529"
.w2

33

.3bl

.045
33

1.000

33

Page 1
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