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1 Winner portfolio return selama periode Mar 03 - Jun 03 
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Period. Fonning: Doc 02· Mar 03 

Mar 03 • Jun 03 

Haraa Awalll8r1oc HaraaAkhlr 
to 
tp 
to 
tp 

Rp 
Rp 

:p 
:p 
p 
tp 
10 
Ip 
tp 

Rp 
Rp 

to 180 
to 125 

1, to 1,575 
~ tp 7,450 

Ip 20 
.4! Fip 41 

Ftp 
tp 

1, tp 2. 
tp 
tp 
to 
to 115 

1,0 to 450 
{ tp 900 

Standartf Oeyl .. l: 
Elal .. terhadap kenallaln IHSG: 

t hltung: 
ttabel: 

-5.3% 
. Q.7'1b 
J§.7% 
19.2% 
33,3% 

., 
! 

2 .1% 
·55.0% 
20.0% 
16.9% 
35.9% 
-11.1% 
-1.1964 
1.7613 

2 Winner portfolio return selama periode Jun 03 - Sep 03 

Per10de Forming: Mar 03 • Jun 03 

.... noa. 1 ••• "lE Ju~,.Sep03 

Haraa Awalll8r1ode Haraa Akhlr Perlode 
IBLD p 13 tp 380 
IRPT .p 23 tp 285 
:KRA p 7 tp 
:TR A p tp 

~:; 
p tp 1. 
0 to 

~F 
tD tD !90 
tp tp 850 
to 15 Rp 11.0 

iS~ DM .~ IQ Rp 
rs~c Rp 4,9::5 Rp 5,5 

DX Rp 20 Rp 
~PO Rp 4 :p 
JDA Rp 24' :p 
JGI F,p 36 tp e 

40.11% 
Standartf Deyl .. l: 77.0% 

Eke .. terhadap kenallcan IHSG: 22.3% 
t hltung: 1.1201 

t tabel: 1.7813 

19 

2' 

21.9' 
7 1.3% .. 1.0% 

1.0% 
.7' 

-, 
-, 

43 

IHSG awal: 398 
IHSG akhir: 505.5 
perc IHSG: 27.0% 

IHSG awal: 505.5 
IHSG akhir: 597,65 
perc IHSG: 18.2% 

43 



3 Winner portfolio return selama peri ode Sep 03 - Dec 03 

IAKPI 
BBlD 
BUMI 
CTRA 
CTRS 
DAVO 
ElTY 
ElWA 
INPC 
JRPT 
SAFE 
SliP 
SIPD 
SMRA 
CNKO 

Perlode Forming: 
Period. TOIling· 

Jun 03 - Sap 03 
Sop 03 - Dec 03 

Harga Awel perlode Harga Akhlr Perlode 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
RQ. 
RQ. 
Rp 

700 Rp 700 
360 Rp 625 
170 Rp 500 
480 ~ 410 
575 Rp 700 
385 Rp 410 

55 Rp 50 
155 Rp 170 
60 Rp 120 

2075 Rp 2325 
300 Rp 325 
240 Rp 185 
45 Rp 40 

625 ~. 575 
15 Rp 120 

Rata-rata: 
Standard Devlaal: 

Eke .. terhadap ken.lken IHSG: 
t hltung: 

ttabal: 

Pententlslkenalken 

7u_1~ 

183.2% 
54.3% 
1.1480 
1.7613 

0.0% 
64.5% 

194.1% 
-14.6% 
21.7% 

6.5% 
-9.1% 
9.7% 

100.0% 
12.0% 

8.3% 
-22.9% 
-11.1% 

-a.O% 
700.0% 

4 Winner portfolio return selama peri ode Dec 03 - Mar 04 

IANTM 
ARGO 
BBlD 
BBNI 
BlTA 
BUMI 
INCO 
INPC 
MBAI 
SKlT 
SUBA 
TINS 
UNTR 
CNKO 
ATPK 

Pariode FormIng: SoP 03 - Dec 03 
Perlode Testing: Dec 03 - Mar 04 

Harg. Awel perlode Harga Akhlr Pel10cle 
Rp 
Rp 
RQ. 
~ 
Rp 
RJl. 
~ 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
RQ. 

1925 Rp 1575 
1300 Rp 1300 

625 Rp 1300 
1300 Rp 1275 
1000 RD 1175 

500 Rp 600 
34 900 Rp 45850 

120 Rp 90 
450 Rp 350 
350 Rp 380 
125 Rp 140 

2550 Rp 2375 
1250 Rp 1475 

120 Rp 50 
275 R'p 265 

Rata-rata: 
Standard Devlaal: 

Eke .. t8rhadap kenalken IHSG: 
t hltung: 

t tebal: 

Pel'B8ntul kenalken 

5.3% 
35.2% 
-1.0% 

-0.1113 
1.7613 

-18.2% 
O.COA> 

108.0% 
-1.9% 
17.5% 
20.0% 
31.4% 

-25.0% 
-22.2% 

8.6% 
12.0% 
-a.9% 
18.0% 

-56.3% 
-3.6% 

44 

IHSG awal: 597.65 
IHSG akhir. 691.9 
perc IHSG: 15.8% 

IHSG awal: 691.9 
IHSG akhlr. 735.68 
perc IHSG: 6.3% 



5 Winner portfolio return selama periode Mar 04 - Jun 04 

BBLD 
BIPP 
DSUC 
ELlY 
JKSW 
LPKR 
MIRA 
POLY 
RICY 
SMDM 
UNSP 
DNET 
PLAS 
LAMI 
META 

Period. Fonnlng: 

Period. reo1lng' 
Dec 03- Mo'Oo4 
Mo,Oo4 Jun 004 -

Haraa AWlI penode H@.rgl ~khlr perlOCle 
Rp 
Rp 

~ 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
R'p 
~ 
Rp 
Rp 
Rp 
Rp 

1250 Rp 950 
70 Rp 60 

130 Rp 170 
285 Rp 205 
125 Rp 70 
385 Rp 1075 
120 Rp_ 110 
60 Rp_ 60 

320 Rp_ 385 
95 Rp 70 

1050 Rp 900 
245 Rp 200 
500 Rp 150 

95 Rp 90 
70 Rp 70 

_rata: 
Standard Devllll: 

Eo .. temldap kenalon IHSG: 
t hltung: 

ltabel: 

6 Winner portfolio return selama peri ode Jun 04 - Sep 04 

BNGA 
BNLI 
HDTX 
HITS 
KIJA 
LPCK 
LPIN 
LPKR 
MYRX 
PAFI 
PWSI 
DEFI 
JTPE 
UNIT 
ADHI 

Period. Fanning: 
Period. Testing' 

Mo,Oo4-JunOo4 
JunOo4 S.POo4 -

Harga AWlI period. Hlraa Akhlr Perlode 

R.!l. 
R.!l. 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 

Rll. 
R.!l. 
Rp 

R.!l. 
Rp 

300 RD 330 
1000 RD 975 

500 ~ 500 
3225 Rp 2900 

85 Rp 115 
300 Rp 340 

1275 Rp 1275 
1075 Rp 1675 

15 Rp 15 
120 RD 100 

55 Rp 30 
220 Rp 200 
330 Rp 105 
100 RD 25 
315 Rp 435 

Rata-rata: 
Standard Devla.l: 

Elwes temadap kanalkan IHSG: 
t hltung: 

ltabel: 

peraentaal kenalken 

-1.Ii'Yo 
56.5% 
-1.1% 

-4.0741 
1.7813 

-24.0% 
-14.3% 
30.8% 

-28.1% 
-44.0% 
179.2% 

-8.3% 
0.0% 

20.3% 
-26.3% 
-14.3% 
-18.4% 
-70.0% 
-5.3% 
0.0% 

P ..... nlalll kanalon 

-5.0% 
38.4% 
-18.9% 
-1.8035 
1.7813 

10.0% 
-2.5% 
0.0% 

-10.1% 
35.3% 
13.3% 

0.0% 
55.8% 

0.0% 
-16.7% 
-45.5% 

-9.1% 
-88.2% 
-75.0% 
38.1% 

45 

IHSG awel: 735.66 
IHSG akhir. 732.4 
perc IHSG: -0.4% 

IHSG awel: 732.4 
IHSG akhir. 820.13 
perc IHSG: 12.0% 



7 Winner portfolio return selama periode Sep 04 - Dec 04 

ADES 
ALMI 
BRPT 
DPNS 
INPC 
JPRS 
MAMI 
PRAS 
PTRO 
SONA 
S061 
TKIM 
PLAS 
AIMS 
ENRG 

Period. Fonnlng: 
Period. TOOting· 

Harga Awel period. 
Rp 3000 
Rp 400 
Rp 350 
Rp 345 
Rp 120 
Ro 1075 
Rp 45 
Rp 550 
Rp 4125 
Rp 290 
Rp 33000 
Rp 1050 
Ro 525 
Rp 170 
Rp 490 

Jun 04 - Sap 04 
Sapo.. Deco.. -

Harga Akhlr ~.rlod. 
R~ 2275 
R~ 445 
RP. 450 
Rp 1000 
Rp 165 
Rp 900 
Rp 45 
RD 800 
Ro 4025 
Rp_ 275 
Rp_ 35000 
Rp 2275 
Rp 875 
Rp 180 
Rp 600 

Kata-rata: 

P ..... ntMI k.nalken 
-24.2% 
11.3% 
28.6% 

189.9% 
37.5% 

-16.3% 
0.0% 

45.5% 
·2.4% 
-5.2% 
6.1% 

116.7% 
66.7% 

5.9% 
22.4% 

3"_Z'III 
Standard Davla.l: li6A% 

Eke .. tarh.dap ken.lken IHSG: 10.2% 
t hltung: 0.7008 

t tabel: 1.7813 

8 Winner portfolio return selama peri ode Dec 04 - Mar 05 

CPDW 
DILD 
DPNS 
GDYR 
HEXA 
MAYA 
MDLN 
SIPD 
SMGR 
SSIA 
SULI 
TKlM 
YULE 
ARTI 
MYRX 

Periode Forming: 
Period. Testing· 

Sap04-Dec04 

Dec04 Mar05 

Harga Awel perlode Harga Akhlr Perlode 
Rp 

f!Il. 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
RJl 
f!Il 
Rp 
Rp 
Rp 

135 Ro 550 
190 Rp 360 

1000 Rp 1400 
8600 Rp 8050 
3075 Rp 4050 

200 Rp 200 
280 Rp 370 
105 Rp 150 

18500 Rp 16550 
435 Ro 530 
415 Ro 570 

2275 Ro 2450 
220 Ro 65 

1200 Rp 1470 
20 Rp 30 

_rata: 
Standard Devlnl: 

EIC8 .. tarhacl.p ken.lken IHSG: 
t hltung: 

ttabel: 

P_ntael k_lken 

39.7'10 
82.1% 
31.7% 
1.4959 
1.7813 

307.4% 
89.5% 
40.0% 
-S.4% 
31.7% 
0.0% 

32.1% 
42.9% 

-1Q.5% 
21.8% 
37.3% 

7.7% 
-70.5% 
22.5% 
50.0% 

46 

IHSG awal: 820.13 
IHSG akhir. 1000.23 
perc IHSG: 22.0% 

IHSG awal: 1000.23 
IHSG akhir. 1080.17 
perc IHSG: 8.0% 

46 



9 Winner porifolio return selama periode Mar 05 - Jun 05 

BNBR 
BRPT 
CPDW 
DART 
KKGI 
LPLI 
MBAI 
MYRX 
PTRA 
PWSI 
SMDM 
KOPI 
DOlO 
IIKP 
BKSW 

Period. Fonnlng: 

Period. Tooting' 
Dec 04· Mar 05 
Mar 05 Jun 05 . 

Hal'lle Awel perlode It.arga Aknlr periOd' 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 

215 Rp 120 
1000 Rp 690 

550 Rp 500 
340 Rp 220 
400 Rp 360 
440 Rp 295 
320 Rp 320 
30 Rp 25 
95 R,,- 70 

140 Rp 110 
195 RI1 160 
115 Rp 70 
380 Rp 335 
275 Rp 170 
365 Rp 320 

_rata: 
Standard Davlael: 

Eke .. tartlaclap kenalken IHSG: 
t hltung: 

ttabel: 

p.raantaal kenalken 

-:Q.l"l11 
13.3% 
-27.0% 
-7.8843 
1.7813 

-44.2% 
·31.0% 
-9.1% 

-35.3% 
-10.0% 
-33.0% 

0.0% 
-16.7% 
-26.3% 
-21.4% 
-17.9% 
-39.1% 
-11.8% 
-38.2% 
-12.3% 

10 Winner porifolio return selama periode Jun 05 - Sep 05 

ASBI 
BCIC 
JPRS 
LMPI 
LPBN 
MAMI 
MEOC 
PSDN 
SULI 
VOKS 
FMII 
UNIT 
"",PIC 
HADE 
TMAS 

Period. Fonnlng: 

Period. Tooijng' 
Mar 05 - Jun 05 

Jun 05 • Sep 05 

Hal'lla Awel period. Hal'lla Akhlr Period. 
Rp 
Rp 
RD 
Rp 
RD 
Rp 
Rp 
Rp 
Rp 
Ro 
Rp 
Rp 
Rp 
RD 
Rp 

690 Ro 400 
110 Ro 65 

1440 Ro 890 
190 Rp 160 

1 180 RD 1540 
85 Rp 60 

3775 Rp 3625 
125 Rp 60 
950 Rp 770 
250 Rp 480 

95 Rp 65 
170 Rp 170 
125 Rp 115 
150 RD 150 

1,200 Rp 900 
_rata: 

Standard Devlaal: 
Ekeaa tartladap k.nalken IHSG: 

t hltung: 
ttabel: 

P ..... ntaal ken.lkan 

-11.U"JIo 
35.0% 
-7.2% 

-0.7923 
1.7813 

-42.0% 
-22.7% 
-38.2% 
-15.8% 
30.5% 

-29.4% 
-4.0% 

-52.0% 
-18.9% 
92.0% 

-31.6% 
0.0% 

-8.0% 
0.0% 

-25.0% 

47 

IHSG awal: 1080.17 
IHSG akhir: 1122.38 
pare IHSG: 3.9% 

IHSG awal: 1122.38 
IHSG akhir: 1079.28 
pare IHSG: -3.8% 



11 Winner porifolio return selama peri ode Sep 05 - Dec 05 

IAALi 
DART 
HERO 
HITS 
INCF 
INTA 
INTO 
LPBN 
MPPA 
SAIP 
SHDA 
~OKS 
INDX 
DOlO 
PGAS 

Periods Forming: 
Perloclo Testing' 

JtJn OS • Sap 05 
Sapos DocOS 

Hal'lla Awel penoa. --,!arga Akn ... P.rioda 
Rp 
Ro 
R~ 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Ro 
Rp 
Rp 
Rp 
Rp 
Rp 

5125 Rp 4900 
270 Rp 280 

6150 Rp 6050 
3100 Rp 560 

140 Rp 150 
630 Ro 580 
160 Rp 180 

1540 Ro 1480 
840 Rp 960 
400 RJJ 400 

3350 RJJ 3550 
480 Rp 285 

95 Rp 95 
680 Rp 170 

4,175 Rp 6,900 
Rata-rata: 

Standard Devleal: 
Eke .. terhadap kenalken IHSG: 

t hltung: 
ttabel: 

P ..... nta, kanalken 

-7.8'" 
35.8% 
-18.7% 
-1.7053 
1.7813 

-4.4% 
3.7% 

-1.6% 
-81.9% 

7,1% 
-7.9% 
0.0% 

-3.9% 
14.3% 
0.0% 
6,0% 

-40.6% 
0.0% 

-75.0% 
65.3% 

12 Winner porifolio return selama periode Dec 05 - Mar 06 

AKPI 
[ALKA 
BMSR 
CFIN 
DLTA 
DVLA 
GSMF 
(MAS 
PSDN 
PTRO 
SDPC 
SIPD 
SRSN 
FORU 
PGAS 

Periods Forming: SaP 05 • Dec OS 
Perloclo Testing: Dec OS· Mar 06 

Hal'll. Awel period. Hal'lla Akhlr P.riod. 
Rp 
Ro 
Rp_ 
Rp 
Rp 
Rp 
Ro 
Rp 
Ro 
Rp 
Ro 
Rp 
Rp 
Rp 
Rp 

520 Rp 390 
220 Rp 320 

75 Ro 65 
380 Rp 350 

36000 Rp 33000 
750 Rp 820 
100 Rp 105 

1,030 Rp 950 
80 Rp 70 

7000 Ro 6650 
70 Ro 80 
90 Rp 50 

105 Ro 140 
255 Ro 180 

6,900 Rp 10,000 
~rata: 

standard Davlael: 
Eke .. terhadap k.nalken IHSG: 

t hltung: 
ltebel: 

P ..... ntaal k.nalkan 

-4.1'" 
26.1% 
-13.9% 
-2.0606 
1.7613 

-25,0% 
45.5% 

-13.3% 
-7.9% 
-8,3% 
9,3% 
5,0% 

-7.8% 
-12,5% 

-0.0% 
14.3% 

-44,4% 
33,3% 

-29,4% 
44,9% 

48 

IHSG awal: 1079.28 
IHSG akhir: 1162.64 
perc IHSG: 7.7% 

IHSG awal: 1162.64 
IHSG akhir. 1322.97 
perc IHSG: 13.8% 



13 Winner portfolio return selama peri ode Mar 06 - JUD 06 

F'erfode Fanning: Dec 05 - Mar 06 

Period. Tooting: Mar 06 - Jun 06 ~~ 
Haraa Awal Dllrlod. Hara. AlmlrP.rtocl. 

• 

tD 32' to 350 9-
~~tQ~ ______ ~17~~tP~ ______ f~~~ ______ ~-~1~ 

tp 43 tp 
:JJA ~p 14' tp 
IDLN Rp 15 tp 
IMRE Rp 5 :,,-
MAR Rp 1.D 2. 
MC R tp 25.:0 23. 

tp :p 
tp :0 

) to to 
:p .3: tp 

! Hp 2.4C tp 
IPI Hp 10,000 tp 
IAF Hp 1,570 tp 

13.6% 
Standard Davl .. ,: 54.7% 

Eka .. Iarhadap kenalkan IHSG: 14.6% 
I hltung: 1.0313 

Itabel: 1.7613 

14 Winner portfolio return selama peri ode JUD 06 - Sep 06 

Period. Fonnlng: 

Period. Tosti g' n . 
Mar 06 - Jun 06 
Jn06Se06 u - p 

-
-2 

4 

21 
-; .J% 

3% 
__ 1.3'* 

Haraa Awal period. Haraa Akhlr P.rlod. P ..... nlaal k.nalkan 
ALMI Ro 
DAVe Ro 
JRPT Ro 
KARW RD 
Pice Rc 
PWSI Rp 
RICY Rc 
SHID Rp 
SMPL Rp 
AIMS Ro 
LAM I Ro 
META Ro 
CENT Ro 
PTBA Ro 
PJAA Ro 

580 Ro 660 
580 Ro 580 

3600 Ro 640 
215 Rc 215 
140 Ro 105 
125 Ro 25 
420 Rc 390 
180 Rp 175 
295 Rp 295 
260 Ro 155 

90 Rp 65 
120 Rp 110 
165 Ro 115 

3150 Ro 3375 
1,740 Rp 1,140 

""""R8ta-rata: 
Standard Davl .. ,: 

Eka .. Iamadap k.nalkan IHSG: 
I hltung: 

I label: 

-21.2% 
29.2% 
-38.3% 
-5.0788 
1.7813 

13.8% 
0.0% 

-82.2% 
0.0% 

-25.0% 
-80.0% 

-7.1% 
-2.8% 
0.0% 

-40.4% 
-27.8% 

-8.3% 
-30.3% 

7.1% 
-34.5% 

49 

IHSG awal: 1322.97 
IHSG akhir: 1310.26 
perc IHSG: -1.0% 

IHSG awal: 1310.26 
IHSG akhir: 1534.61 
perc IHSG: 17.1% 



15 Winner portfolio return selama periode Sep 06 - Dec 06 

BBNI 
BHIT 
BKSl 
DVLA 
IKBI 
INDF 
MAMI 
OMRE 
SliP 
SULI 
TMPI 
JAKA 
IDKM 
JTPE 
BNBA 

Periods Fonnlng: 
Periods Testing' 

Jun 06 - Sep 06 

Sep06 Dec06 

Harga AWlI perlode Haral ~nll'_penoae 
Rp 
Rp 
RD 

~ 
~ 
R~ 
R~ 
Rp 
Rp 
Rp 

R~ 
Rp_ 
Rp_ 

~-
Rp 

2375 RD 1870 
385 ~ 480 
105 R~ 115 

1570 Rp 1 510 
870 Rp 820 

1250 Rp 1350 
600 Rp 70 
180 Rp 350 
335 RD 590 

1920 ~ 2,725 
185 RJl 215 
110 Rp 100 
455 Rp 370 
60 RJl 65 

335 Rp 280 
Rata-rata: 

Standlrd Devllsl: 
Eke .. tarttldlP kenalken IHSG: 

t hltung: 
ttabel: 

peraentasl kenlillan 

8.2% 
43.1% 
-9.5% 

-0.8521 
1.7613 

-21.3% 
31.5% 

9.5% 
-3.8% 
-5.7% 
8.0% 

-88.3% 
94.4% 
76.1% 
41.9% 
16.2% 
-9.1% 

-18.7% 
8.3% 

-16.4% 

16 Winner portfolio return selama periode Dec 06 - Mar 07 

Per10de Fonnlng: Sep 06 - Dec 06 

Period. Testing: Dec 06· Mar 07 

Hlrga AWlI perlode Harga Akhlr Perlode Peraentaal kenaillan 
CMNP RD 1650 RD 1975 19.7% 
HITS RD 1010 RD 1070 5.9% 
JKSW Rp 145 Rp 104 -28.3% 
JPRS Rp 1590 RD 1770 11.3% 
MAYA RD 530 RD 550 3.8% 
MBAI Rp 1250 Rp 1200 -4.0% 
OMRE Rp 350 Rp 400 14.3% 
SHID Rp 310 RQ. 340 9.7% 
SIPD Rp 50 Rp 64 28.0% 
TINS Rp 4425 Rp 11850 167.8% 
DNET RD 85 Rp 51 -40.0% 
ClPI Rp 980 Rp 1580 61.2% 
CNKO RD 160 Rp 39 -75.6% 
MAMI Rp 600 Rp 600 0.0% 
BTEK Rp 45 Rp 43 -4.4% 

Rata-rata: 11.3% 
Standard Devllsl: 53.3% 

Ella .. tartt.dlp kenlillan IHSG: 9.9% 
t hltung: 0.7181 

t tabel: 1.7613 

50 

IHSG awal: 1534.61 
IHSG akhir: 1805.52 
perc IHSG: 17.7% 

IHSG awal: 1805.52 
IHSG akhir: 1830.92 
perc IHSG: 1.4% 



17 Winner portfolio return selama peri ode Mar 07 - Jun 07 

BHIT 
BKSL 
INCO 
INPC 
INTO 
KKGI 
LPGI 
MITI 
POLY 
SMMA 
TINS 
TMPI 
INOX 
0010 

IJITPK 

F'erfode Fanning: 

Period. r .. ting· 

. HJlrga Awal perIOd. 
Rp 1060 
Rp 245 
Rp 54350 
Ro 215 
Rp 300 
RD 500 
RD 660 
Rp 76 
Rp 64 
Rp 630 
RO 11 850 
Ro 690 
RO 119 
Rp 520 
Rp 780 

Dec 06 - Mar 07 
Ma 07 Jun 07 r -

Hara. Akhlr P.rlod • 
Ro 1350 
Ro 530 
Ro 55500 
RD 126 
RD 300 
Rc 420 
Rp 460 
Rp 146 
Rp 87 
Rp 700 
RD 12150 
RD 2325 
Ro 310 
RD 600 
Rp 2,625 

Rata-rata: 

P .... ntlliTk.n8lUn 
27.4% 

116.3% 
2.1% 

-41.4% 
0.0% 

-16.0% 
-30.3% 
92.1% 
35.9% 
11.1% 
2.5% 

237.0% 
160.5% 
53.8% 

236.5% 
59.2% 

Stand.rd D.vl .. l: 90.8% 
Elena tarhaclap Ie.nalken IHSG: 42.3% 

t hltung: 1.8066 
t tabel: 1.7813 

18 Winner portfolio return selama periode Jun 03 - Dec 03 

BBlO 
BDMN 
BRPT 
EPMT 
GSMF 
INKP 
JPFA 
KLBF 
MAMI 
MTFN 
SMAR 
SMMA 
TKIM 
INDX 
ROOA 

Periodet Fonning: 
Periode Tasting' 

Doc 02 - Jun 03 

Jun 03 Doc03 -
Haraa Awal periods Haraa Akhlr parlode 

RD 
Rp 
Rp 
Ro 
RD 
Rp 
Rp 
Ro 
Rp 
Rp 
Ro 
Rp 
Rp 
Rp 
Rp 

130 RD 625 
1,575 Rp 2025 

235 Rp 270 
850 Rp 370 
160 RD 250 
405 RD 575 
225 Rp 280 
600 Ro 1000 

25 Rp 35 
325 Rp 550 

2050 Rp 3075 
650 RD 345 
400 Rp 575 

20 Rp 15 
240 Rp 115 

Rata-rata: 
Standard Davl .. l: 

Eklee tarhadap kenalken IHSG: 
t hltung: 

t tabel: 

Pe ... ntaalkenalken 

42.4% 
103.0% 

5.5% 
0.2079 
1.7613 

380.8% 
28.6% 
14.9% 

-56.5% 
56.3% 
42.0% 
24.4% 
66.7% 
40.0% 
69.2% 
50.0% 

-48.9% 
43.8% 

-25.0% 
-52.1% 
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IHSG awal: 1830.92 
IHSG akhir: 2139.28 
perc IHSG: 16.8% 

IHSG awal: 505.5 
IHSG akhir: 891.9 
perc IHSG: 36.9% 



19 Winner portfolio return selama peri ode Dec 03 - Jun 04 

Perlode Forming: Jun 03 - Dec 03 
~. Dec 03 - Jun 04 

Maraa Awal penoa HargaAknir 
Rp AKPI Rp 71 500 

BBI.D tp 
BBIII tp 
~UI"lp 

F:p 
Rp 
Ro 

P' Rp 
"BAI Rp 

IS'-IRA Rp 
ISLBA tp 

IUNSP tp 
ICNKO tp 

Rp l50 
Rp 1 171 
Rp i71 
Rp lSi 

34. Rp 34,' lSi 
Rp 

2, Rp 1, 
Rp 

12 Rp 
i75 Rp 
.25 Ro 

2Ji50 Rp 1,71 
i75 Rp 91 

120 Rp .... 
Standard Deylaal: 

Ekaes temadap kenalken IHSG: 
t hltung: 

ttabel: 

20 Winner portfolio return selama periode Jun 04 - Dec 04 

Perlode Forming: 
PoMade Tosting' 

Dec 03 - Jun 04 
Jun 04 - Dec 04 

-8.5% 
38.7% 
-15A% 
-1.5383 
1.7813 

-14.3% 
52.0~ 

-17.3~ 

15.0~ 

~'.4' 
.(). 

-62. 
-29.' 
-44.4% 
-7.7% 

-23.5% 

-; 

-, 

Harga Awal perlode Harga Akhlr Perlode Pe .... ntaal kenalken 
BNGA Ro 
BNLI Rp 
DSUC Rp 
EL1Y R~ 
HDTX Rp 
HITS Rp 
JKSW Rp 
LMSH ~ 
LPIN Rp 
LPKR Rp 
POLY Rp 
RICY &l. 
DNET Rp 
PLAS Rp 
UNIT Rp 

300 RD 460 
1000 Rp 750 

170 Rp 335 
205 Rp 280 
500 Rp 500 

3225 Rp 2900 
70 Rp 65 

1175 Rp 1525 
1275 Rp 850 
1075 Rp 1625 

60 Rp 45 
385 Rp 355 
200 Rp 70 
150 Rp 875 
100 Rp 15 

Rata-rata. 
Standard Deylaal: 

EO. tamadap kenalkan IHSG: 
t hltung: 

t tabel: 

32.9% 
133.2% 
-3.7% 

-0.1078 
1.7813 

53.3% 
-25.0% 
97.1% 
36.8% 

0.0% 
-10.1% 
-7.1% 
29.8% 

-33.3% 
51.2% 

-25.0% 
-7.8% 

-65.0% 
483.3% 
-$5.0% 

IHSG awal: 691.9 
IHSG akhir: 732.4 
perc IHSG: 5.9% 

IHSG awal: 732.4 
IHSG akhir: 1000.23 
perc IHSG: 36.6% 
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21 Winner porijolio return selama peri ode Dec 04 - Jun 05 

Period. Forming: 
PoMade Testing' 

Jun 04 - Dec 04 
Dee 04 - Jun 05 

Haraa Awel ~rlod. Haraa Akhir P.rlod. P ..... ntasl k.na.ken 
BRPT Rp 450 Rp 690 
CPOW Ro 135 Ro 500 
DILD Ro 190 ~ 315 
DPNS Rc 1000 !3Jl 1410 
HERO Rp 2800 Rp 3000 
INPC Ro 165 Rp 60 
JPRS Ro 900 Ro 1440 
MOLN Rp 280 Rp 290 
PRAS Ro 800 Rp 870 
SIPO Rp 105 Ro 80 
SULI Rp 415 Rp 950 
TKiM Ro 2275 Rp 2800 
ZBRA Rp 220 Ro 65 
PLAS Rp 875 ~ 830 
INAF Rp 170 Rp 115 

Rata-rata_ 31-1 % 
Standard Devleel: 84_1% 

Ekaes lamadap kenalken IHSG: 18.9% 
t hltung: 0.8701 

t tabal: 1.7813 

22 Winner porifolio return selama periode Jun 05 - Dec 05 

Period. Forming: 
PeMode Testing' 

Dee 04 - Jun 05 
Jun 05 Dee05 

53.3% 
270,4% 

65.8% 
41.0% 

7.1% 
-63.6% 
60.0% 

3.6% 
8.8% 

-23.8% 
128.9% 
23,1% 

-70,5% 
-5.1% 

-32.4% 

Haraa Awel period. Haraa Akhlr P.rIoda ".raantasl k.nalken 
BNBR Rp 
CPOW Rp 
LMPI Rp 
LPLI Ro 
MBAI Rp 
PTRA Rp 
PWSI Ro 
SSTM Ro 
SULI Rp 
KOPI Rp 
0010 Ro 
UNIT Rp 
IIKP Rp 
APIC Ro 
HADE Rp 

120 Ro 120 
500 Ro 395 
190 Rp 155 
295 Rp 300 
320 Ro 400 
70 ~ 30 

110 Rp 115 
295 Rp 345 
950 Ro 800 
70 ~ 25 

335 Rp 170 
170 Ro 130 
170 Rp 205 
125 Rp 150 
150 Rp 150 

Rata-rata: 
Standard Devleel: 

Ekaee lamadap k.nalkan IHSG: 
t hltung: 

t tabal: 

-10.7% 
28.6% 
-14.3% 
-1.8385 
1.7613 

0,0% 
-21,0% 
-18,4% 

1.7% 
25.0% 

-57.1% 
4,5% 

16.9% 
-15,8% 
-64,3% 
-49,3% 
-23.5% 
20.6% 
20.0% 

0.0% 
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IHSG awat 1000.23 
IHSG akhir: 1122.38 
perc IHSG: 12.2% 

IHSG awal: 1122.38 
IHSG akhir: 1162.64 
perc IHSG: 3.6% 

cess to IHSG: -3.6% 



23 Winner portfolio return selama periode Dec 05 - Jun 06 

AKPI 
ALKA 
ANTM 
DLTA 
HERO 
INCF 
LSIP 
MPPA 
PTRO 
SAIP 
SHDA 
SRSN 
MEGA 
INDX 
PGAS 

Perlode Forming: Jun 05 - Dec 05 
Perl_ Teatlng: Dec 05 - Jun oe 

Harga Awal perlode ~rga Akhlr ,,-erlode 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
RJl_ 
Rp 
Rp 
Rp 
Rp 

520 Rp 470 
220 Rp 350 

3,575 Rp 4625 
36000 R~ 31600 
6050 Rp 6000 

150 Rp 150 
2950 R~ 3475 

960 Rp 750 
7000 Rp 6800 

400 Rp 365 
~550 Rp 3400 

105 Rp 135 
2,050 Rp 2300 

95 Rp 70 
6,900 Rp 11,250 

Rata-rata: 
Standard Devlaal: 

Ekaas lamadap kenalkan IHSG: 
t hltung: 

t tabel: 

persenlasl kenllkan 

8.0% 
27.0% 
-4.7% 

-0.8895 
1.7813 

·9.6% 
59.1% 
29.4% 

-12.2% 
-0.8% 
0.0% 

17.8% 
-21.9% 
-5.7% 
-8.8% 
-4.2% 
28.8% 
12.2% 

-26.3% 
63.0% 

24 Winner portfolio return selama periode Jun 06 - Dec 06 

AlMI 
BlTA 
DAVO 
JRPT 
OMRE 
Pica 
SHID 
SMAR 
UNSP 
SMPL 
META 
CENT 
APEX 
PTBA 
PJM 

Periode Fanning: 
Porlode T08ting' 

Dec 05 - Jun 06 
Jun 06 - Dec 06 

Harga Awel perlode Harga Akhlr Perlode 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 

580 Rp_ 880 
1730 Rp 1740 

580 Rp 590 
MOO Rp 1030 

125 Rp 350 
140 Rp 140 
180 Rp 310 

2825 Rp 3650 
890 Rp 970 
295 Rp 225 
120 Rp 125 
165 Rp. 110 

1400 Rp 1730 
3,150 Rp 3525 
1,740 Rp 1,020 

Rata-rata. 
Standard Devlaal: 

Ekaas tamadap kenalkan IHSG: 
t hltung: 

t tabel: 

Peraentaal kenalkan 

14.1% 
58.0% 
-23.7% 
-1.5852 
1.7813 

48.3% 
0.8% 
1.7% 

-71.4% 
180.0% 

0.0% 
72.2% 
29.2% 

9.0% 
-23.7% 

4.2% 
-33.3% 
23.6% 
11.9% 

-41.4% 
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IHSG awal: 1162.64 
IHSG akhir: 1310.26 
perc IHSG: 12.7% 
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IHSGawal: 1310.26 
IHSG akhir: 1805.52 
perc IHSG: 37.8% 
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25 Winner portfolio return selama periode Dec 06 - JUD 07 

BHIT 
BKSL 
CMNP 
HITS 
MAYA 
MBAI 
OMRE 
SliP 
SULI 
TINS 
TMPI 
JAKA 
ONET 
CLPI 
CNKO 

Periode Forming: 

ode Peri TosIIn~ 

Jun 06 - Dec 06 

Dec 06 - Jun 07 

Harga Awal period. Harga p.khlr perlode 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 
Rp 

480 Rp 1350 
115 ~. 530 

1650 Rp 2575 
1 010 Rp 1450 

530 Rp 520 
1250 Rp 2000 

350 Rp 450 
590 Rp 1140 

2725 Rp 3325 
4425 Rp 12150 

215 ~ 215 
100 Rp 100 
85 Rp 193 

980 ~ 1500 
160 Rp 63 

Rata-rata: 
Standard Devlael: 

Ekaes temadap kenallean IHSG: 
t hltung: 

ttabel: 

pe,..ntasl kenallean 

75_8% 
103.0% 
57.4% 
2.1570 
1.7613 

181,3% 
360,9% 

56,1% 
43.6% 
-1,9% 
60,0% 
28,6% 
93.2% 
22,0% 

174.6% 
0,0% 
0,0% 

127,1% 
53,1% 

-80.6% 
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IHSG awal: 1805,52 
IHSG akhir: 2139.28 
perc IHSG: 18,5% 


