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Lampiran 1 : Kurs USD/IDR Periode 2004-2008 

Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
1/1/2004 8420  3/10/2004 8585 0.0041 5/18/2004 9070 0.0061 
1/2/2004 8462 0.0050 3/11/2004 8630 0.0052 5/19/2004 9060 -0.0011 
1/5/2004 8385 -0.0091 3/12/2004 8650 0.0023 5/20/2004 9049 -0.0012 
1/6/2004 8333 -0.0062 3/15/2004 8635 -0.0017 5/21/2004 9060 0.0012 
1/7/2004 8355 0.0026 3/16/2004 8608 -0.0031 5/24/2004 9120 0.0066 
1/8/2004 8344 -0.0013 3/17/2004 8563 -0.0052 5/25/2004 9265 0.0158 
1/9/2004 8340 -0.0005 3/18/2004 8537 -0.0030 5/26/2004 9258 -0.0008 

1/12/2004 8305 -0.0042 3/19/2004 8563 0.0030 5/27/2004 9320 0.0067 
1/13/2004 8330 0.0030 3/22/2004 8563 0.0000 5/28/2004 9285 -0.0038 
1/14/2004 8343 0.0016 3/23/2004 8587 0.0028 5/31/2004 9268 -0.0018 
1/15/2004 8365 0.0026 3/24/2004 8575 -0.0014 6/1/2004 9365 0.0104 
1/16/2004 8351 -0.0017 3/25/2004 8617 0.0049 6/2/2004 9445 0.0085 
1/19/2004 8378 0.0032 3/26/2004 8616 -0.0001 6/3/2004 9445 0.0000 
1/20/2004 8400 0.0026 3/29/2004 8603 -0.0015 6/4/2004 9498 0.0056 
1/21/2004 8399 -0.0001 3/30/2004 8608 0.0006 6/7/2004 9295 -0.0216 
1/22/2004 8400 0.0001 3/31/2004 8564 -0.0051 6/8/2004 9278 -0.0018 
1/23/2004 8405 0.0006 4/1/2004 8585 0.0024 6/9/2004 9285 0.0008 
1/26/2004 8459 0.0064 4/2/2004 8580 -0.0006 6/10/2004 9370 0.0091 
1/27/2004 8427 -0.0038 4/5/2004 8590 0.0012 6/11/2004 9388 0.0019 
1/28/2004 8420 -0.0008 4/6/2004 8578 -0.0014 6/14/2004 9385 -0.0003 
1/29/2004 8431 0.0013 4/7/2004 8581 0.0003 6/15/2004 9415 0.0032 
1/30/2004 8459 0.0033 4/8/2004 8586 0.0006 6/16/2004 9405 -0.0011 

2/2/2004 8455 -0.0005 4/9/2004 8586 0.0000 6/17/2004 9395 -0.0011 
2/3/2004 8447 -0.0009 4/12/2004 8591 0.0006 6/18/2004 9408 0.0014 
2/4/2004 8440 -0.0008 4/13/2004 8593 0.0002 6/21/2004 9398 -0.0011 
2/5/2004 8450 0.0012 4/14/2004 8604 0.0013 6/22/2004 9410 0.0013 
2/6/2004 8461 0.0013 4/15/2004 8636 0.0037 6/23/2004 9423 0.0014 
2/9/2004 8440 -0.0025 4/16/2004 8620 -0.0019 6/24/2004 9420 -0.0003 

2/10/2004 8398 -0.0050 4/19/2004 8603 -0.0020 6/25/2004 9418 -0.0002 
2/11/2004 8411 0.0015 4/20/2004 8619 0.0019 6/28/2004 9420 0.0002 
2/12/2004 8409 -0.0002 4/21/2004 8651 0.0037 6/29/2004 9406 -0.0015 
2/13/2004 8408 -0.0001 4/22/2004 8653 0.0002 6/30/2004 9401 -0.0005 
2/16/2004 8387 -0.0025 4/23/2004 8621 -0.0037 7/1/2004 9390 -0.0012 
2/17/2004 8395 0.0010 4/26/2004 8626 0.0006 7/2/2004 9148 -0.0261 
2/18/2004 8406 0.0013 4/27/2004 8623 -0.0003 7/5/2004 9130 -0.0020 
2/19/2004 8433 0.0032 4/28/2004 8641 0.0021 7/6/2004 8990 -0.0155 
2/20/2004 8440 0.0008 4/29/2004 8702 0.0070 7/7/2004 8998 0.0009 
2/23/2004 8440 0.0000 4/30/2004 8705 0.0003 7/8/2004 9013 0.0017 
2/24/2004 8453 0.0015 5/3/2004 8705 0.0000 7/9/2004 9013 0.0000 
2/25/2004 8440 -0.0015 5/4/2004 8719 0.0016 7/12/2004 8826 -0.0210 
2/26/2004 8465 0.0030 5/5/2004 8696 -0.0026 7/13/2004 8935 0.0123 
2/27/2004 8455 -0.0012 5/6/2004 8705 0.0010 7/14/2004 8955 0.0022 

3/1/2004 8463 0.0009 5/7/2004 8735 0.0034 7/15/2004 8968 0.0015 
3/2/2004 8490 0.0032 5/10/2004 8975 0.0271 7/16/2004 8925 -0.0048 
3/3/2004 8565 0.0088 5/11/2004 8995 0.0022 7/19/2004 8975 0.0056 
3/4/2004 8555 -0.0012 5/12/2004 8960 -0.0039 7/20/2004 8973 -0.0002 
3/5/2004 8594 0.0045 5/13/2004 8996 0.0040 7/21/2004 8990 0.0019 
3/8/2004 8585 -0.0010 5/14/2004 9030 0.0038 7/22/2004 9058 0.0075 
3/9/2004 8550 -0.0041 5/17/2004 9015 -0.0017 7/23/2004 9080 0.0024 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
7/26/2004 9148 0.0075 10/1/2004 9149 -0.0026 12/9/2004 9165 -0.0036 
7/27/2004 9148 0.0000 10/4/2004 9085 -0.0070 12/10/2004 9260 0.0103 
7/28/2004 9075 -0.0080 10/5/2004 9101 0.0018 12/13/2004 9280 0.0022 
7/29/2004 9175 0.0110 10/6/2004 9105 0.0004 12/14/2004 9321 0.0044 
7/30/2004 9158 -0.0019 10/7/2004 9095 -0.0011 12/15/2004 9240 -0.0087 

8/2/2004 9138 -0.0022 10/8/2004 9098 0.0003 12/16/2004 9270 0.0032 
8/3/2004 9178 0.0044 10/11/2004 9073 -0.0028 12/17/2004 9300 0.0032 
8/4/2004 9228 0.0054 10/12/2004 9120 0.0052 12/20/2004 9310 0.0011 
8/5/2004 9178 -0.0054 10/13/2004 9140 0.0022 12/21/2004 9323 0.0014 
8/6/2004 9190 0.0013 10/14/2004 9098 -0.0046 12/22/2004 9320 -0.0003 
8/9/2004 9185 -0.0005 10/15/2004 9095 -0.0003 12/23/2004 9288 -0.0034 

8/10/2004 9215 0.0033 10/18/2004 9090 -0.0005 12/24/2004 9261 -0.0029 
8/11/2004 9248 0.0036 10/19/2004 9080 -0.0011 12/27/2004 9305 0.0047 
8/12/2004 9248 0.0000 10/20/2004 9085 0.0006 12/28/2004 9320 0.0016 
8/13/2004 9255 0.0008 10/21/2004 9108 0.0025 12/29/2004 9328 0.0009 
8/16/2004 9263 0.0009 10/22/2004 9098 -0.0011 12/30/2004 9335 0.0008 
8/17/2004 9285 0.0024 10/25/2004 9078 -0.0022 12/31/2004 9283 -0.0056 
8/18/2004 9278 -0.0008 10/26/2004 9080 0.0002 1/3/2005 9290 0.0008 
8/19/2004 9255 -0.0025 10/27/2004 9108 0.0031 1/4/2005 9290 0.0000 
8/20/2004 9278 0.0025 10/28/2004 9090 -0.0020 1/5/2005 9310 0.0022 
8/23/2004 9275 -0.0003 10/29/2004 9095 0.0005 1/6/2005 9315 0.0005 
8/24/2004 9270 -0.0005 11/1/2004 9087 -0.0009 1/7/2005 9287 -0.0030 
8/25/2004 9278 0.0009 11/2/2004 9095 0.0009 1/10/2005 9300 0.0014 
8/26/2004 9298 0.0022 11/3/2004 9116 0.0023 1/11/2005 9282 -0.0019 
8/27/2004 9308 0.0011 11/4/2004 9073 -0.0047 1/12/2005 9196 -0.0093 
8/30/2004 9363 0.0059 11/5/2004 9058 -0.0017 1/13/2005 9143 -0.0058 
8/31/2004 9368 0.0005 11/8/2004 8965 -0.0103 1/14/2005 9155 0.0013 

9/1/2004 9368 0.0000 11/9/2004 9005 0.0045 1/17/2005 9134 -0.0023 
9/2/2004 9270 -0.0105 11/10/2004 9043 0.0042 1/18/2005 9155 0.0023 
9/3/2004 9278 0.0009 11/11/2004 9068 0.0028 1/19/2005 9160 0.0005 
9/6/2004 9283 0.0005 11/12/2004 9040 -0.0031 1/20/2005 9155 -0.0005 
9/7/2004 9275 -0.0009 11/15/2004 8991 -0.0054 1/21/2005 9154 -0.0001 
9/8/2004 9305 0.0032 11/16/2004 8993 0.0002 1/24/2005 9140 -0.0015 
9/9/2004 9348 0.0046 11/17/2004 8997 0.0004 1/25/2005 9145 0.0005 

9/10/2004 9278 -0.0075 11/18/2004 8945 -0.0058 1/26/2005 9148 0.0003 
9/13/2004 9250 -0.0030 11/19/2004 9030 0.0095 1/27/2005 9150 0.0002 
9/14/2004 9111 -0.0151 11/22/2004 9005 -0.0028 1/28/2005 9148 -0.0002 
9/15/2004 9100 -0.0012 11/23/2004 9008 0.0003 1/31/2005 9167 0.0021 
9/16/2004 9005 -0.0105 11/24/2004 8975 -0.0037 2/1/2005 9235 0.0074 
9/17/2004 9036 0.0034 11/25/2004 8960 -0.0017 2/2/2005 9186 -0.0053 
9/20/2004 8965 -0.0079 11/26/2004 9000 0.0045 2/3/2005 9208 0.0024 
9/21/2004 9026 0.0068 11/29/2004 9008 0.0009 2/4/2005 9193 -0.0016 
9/22/2004 9163 0.0151 11/30/2004 9025 0.0019 2/7/2005 9213 0.0022 
9/23/2004 9125 -0.0042 12/1/2004 9030 0.0006 2/8/2005 9282 0.0075 
9/24/2004 9114 -0.0012 12/2/2004 9030 0.0000 2/9/2005 9291 0.0010 
9/27/2004 9193 0.0086 12/3/2004 9064 0.0038 2/10/2005 9288 -0.0003 
9/28/2004 9229 0.0039 12/6/2004 9058 -0.0007 2/11/2005 9270 -0.0019 
9/29/2004 9183 -0.0050 12/7/2004 9090 0.0035 2/14/2005 9245 -0.0027 
9/30/2004 9173 -0.0011 12/8/2004 9198 0.0118 2/15/2005 9273 0.0030 
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Date 
Px 

Last ln (si/si-1) Date 
Px 

Last ln (si/si-1) Date 
Px 

Last ln (si/si-1) 
2/16/2005 9298 0.0027 4/26/2005 9713 -0.0038 7/4/2005 9875 0.0101 
2/17/2005 9295 -0.0003 4/27/2005 9570 -0.0148 7/5/2005 9883 0.0008 
2/18/2005 9256 -0.0042 4/28/2005 9580 0.0010 7/6/2005 9800 -0.0084 
2/21/2005 9270 0.0015 4/29/2005 9568 -0.0013 7/7/2005 9800 0.0000 
2/22/2005 9205 -0.0070 5/2/2005 9536 -0.0034 7/8/2005 9803 0.0003 
2/23/2005 9250 0.0049 5/3/2005 9535 -0.0001 7/11/2005 9760 -0.0044 
2/24/2005 9253 0.0003 5/4/2005 9510 -0.0026 7/12/2005 9783 0.0024 
2/25/2005 9270 0.0018 5/5/2005 9511 0.0001 7/13/2005 9790 0.0007 
2/28/2005 9258 -0.0013 5/6/2005 9488 -0.0024 7/14/2005 9805 0.0015 

3/1/2005 9273 0.0016 5/9/2005 9483 -0.0005 7/15/2005 9776 -0.0030 
3/2/2005 9275 0.0002 5/10/2005 9455 -0.0030 7/18/2005 9805 0.0030 
3/3/2005 9295 0.0022 5/11/2005 9456 0.0001 7/19/2005 9820 0.0015 
3/4/2005 9355 0.0064 5/12/2005 9473 0.0018 7/20/2005 9843 0.0023 
3/7/2005 9330 -0.0027 5/13/2005 9475 0.0002 7/21/2005 9800 -0.0044 
3/8/2005 9385 0.0059 5/16/2005 9476 0.0001 7/22/2005 9786 -0.0014 
3/9/2005 9340 -0.0048 5/17/2005 9425 -0.0054 7/25/2005 9815 0.0030 

3/10/2005 9345 0.0005 5/18/2005 9450 0.0026 7/26/2005 9828 0.0013 
3/11/2005 9366 0.0022 5/19/2005 9450 0.0000 7/27/2005 9831 0.0003 
3/14/2005 9375 0.0010 5/20/2005 9451 0.0001 7/28/2005 9829 -0.0002 
3/15/2005 9356 -0.0020 5/23/2005 9470 0.0020 7/29/2005 9805 -0.0024 
3/16/2005 9340 -0.0017 5/24/2005 9471 0.0001 8/1/2005 9785 -0.0020 
3/17/2005 9363 0.0025 5/25/2005 9477 0.0006 8/2/2005 9750 -0.0036 
3/18/2005 9363 0.0000 5/26/2005 9490 0.0014 8/3/2005 9765 0.0015 
3/21/2005 9405 0.0045 5/27/2005 9488 -0.0002 8/4/2005 9739 -0.0027 
3/22/2005 9398 -0.0007 5/30/2005 9486 -0.0002 8/5/2005 9746 0.0007 
3/23/2005 9388 -0.0011 5/31/2005 9508 0.0023 8/8/2005 9771 0.0026 
3/24/2005 9405 0.0018 6/1/2005 9575 0.0070 8/9/2005 9796 0.0026 
3/25/2005 9418 0.0014 6/2/2005 9575 0.0000 8/10/2005 9765 -0.0032 
3/28/2005 9450 0.0034 6/3/2005 9582 0.0007 8/11/2005 9813 0.0049 
3/29/2005 9523 0.0077 6/6/2005 9592 0.0010 8/12/2005 9800 -0.0013 
3/30/2005 9499 -0.0025 6/7/2005 9540 -0.0054 8/15/2005 9878 0.0079 
3/31/2005 9468 -0.0033 6/8/2005 9583 0.0045 8/16/2005 9906 0.0028 

4/1/2005 9470 0.0002 6/9/2005 9625 0.0044 8/17/2005 9901 -0.0005 
4/4/2005 9485 0.0016 6/10/2005 9598 -0.0028 8/18/2005 9963 0.0062 
4/5/2005 9495 0.0011 6/13/2005 9625 0.0028 8/19/2005 9985 0.0022 
4/6/2005 9480 -0.0016 6/14/2005 9612 -0.0014 8/22/2005 10004 0.0019 
4/7/2005 9490 0.0011 6/15/2005 9608 -0.0004 8/23/2005 10090 0.0086 
4/8/2005 9500 0.0011 6/16/2005 9628 0.0021 8/24/2005 10270 0.0177 

4/11/2005 9490 -0.0011 6/17/2005 9620 -0.0008 8/25/2005 10326 0.0054 
4/12/2005 9488 -0.0002 6/20/2005 9643 0.0024 8/26/2005 10390 0.0062 
4/13/2005 9483 -0.0005 6/21/2005 9664 0.0022 8/29/2005 10840 0.0424 
4/14/2005 9518 0.0037 6/22/2005 9657 -0.0007 8/30/2005 10525 -0.0295 
4/15/2005 9537 0.0020 6/23/2005 9650 -0.0007 8/31/2005 10250 -0.0265 
4/18/2005 9580 0.0045 6/24/2005 9650 0.0000 9/1/2005 10225 -0.0024 
4/19/2005 9575 -0.0005 6/27/2005 9664 0.0014 9/2/2005 10175 -0.0049 
4/20/2005 9590 0.0016 6/28/2005 9701 0.0038 9/5/2005 10301 0.0123 
4/21/2005 9675 0.0088 6/29/2005 9718 0.0018 9/6/2005 10330 0.0028 
4/22/2005 9676 0.0001 6/30/2005 9761 0.0044 9/7/2005 10328 -0.0002 
4/25/2005 9750 0.0076 7/1/2005 9776 0.0015 9/8/2005 10356 0.0027 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
9/9/2005 10215 -0.0137 11/17/2005 10051 0.0041 1/25/2006 9360 -0.0140 

9/12/2005 10105 -0.0108 11/18/2005 10080 0.0029 1/26/2006 9360 0.0000 
9/13/2005 10060 -0.0045 11/21/2005 10041 -0.0039 1/27/2006 9365 0.0005 
9/14/2005 10005 -0.0055 11/22/2005 10069 0.0028 1/30/2006 9390 0.0027 
9/15/2005 10046 0.0041 11/23/2005 10055 -0.0014 1/31/2006 9365 -0.0027 
9/16/2005 10150 0.0103 11/24/2005 10055 0.0000 2/1/2006 9320 -0.0048 
9/19/2005 10155 0.0005 11/25/2005 10052 -0.0003 2/2/2006 9350 0.0032 
9/20/2005 10195 0.0039 11/28/2005 10043 -0.0009 2/3/2006 9309 -0.0044 
9/21/2005 10215 0.0020 11/29/2005 10040 -0.0003 2/6/2006 9250 -0.0064 
9/22/2005 10241 0.0025 11/30/2005 10036 -0.0004 2/7/2006 9190 -0.0065 
9/23/2005 10236 -0.0005 12/1/2005 10032 -0.0004 2/8/2006 9260 0.0076 
9/26/2005 10230 -0.0006 12/2/2005 9999 -0.0033 2/9/2006 9233 -0.0029 
9/27/2005 10275 0.0044 12/5/2005 9953 -0.0046 2/10/2006 9240 0.0008 
9/28/2005 10369 0.0091 12/6/2005 9925 -0.0028 2/13/2006 9235 -0.0005 
9/29/2005 10291 -0.0076 12/7/2005 9840 -0.0086 2/14/2006 9228 -0.0008 
9/30/2005 10290 -0.0001 12/8/2005 9781 -0.0060 2/15/2006 9215 -0.0014 
10/3/2005 10295 0.0005 12/9/2005 9700 -0.0083 2/16/2006 9223 0.0009 
10/4/2005 10180 -0.0112 12/12/2005 9754 0.0056 2/17/2006 9243 0.0022 
10/5/2005 10030 -0.0148 12/13/2005 9783 0.0030 2/20/2006 9233 -0.0011 
10/6/2005 10076 0.0046 12/14/2005 9798 0.0015 2/21/2006 9263 0.0032 
10/7/2005 10028 -0.0048 12/15/2005 9840 0.0043 2/22/2006 9355 0.0099 

10/10/2005 10070 0.0042 12/16/2005 9880 0.0041 2/23/2006 9265 -0.0097 
10/11/2005 10075 0.0005 12/19/2005 9861 -0.0019 2/24/2006 9293 0.0030 
10/12/2005 10110 0.0035 12/20/2005 9875 0.0014 2/27/2006 9235 -0.0063 
10/13/2005 10150 0.0039 12/21/2005 9830 -0.0046 2/28/2006 9185 -0.0054 
10/14/2005 10110 -0.0039 12/22/2005 9825 -0.0005 3/1/2006 9181 -0.0004 
10/17/2005 10104 -0.0006 12/23/2005 9861 0.0037 3/2/2006 9190 0.0010 
10/18/2005 10105 0.0001 12/26/2005 9865 0.0004 3/3/2006 9190 0.0000 
10/19/2005 10115 0.0010 12/27/2005 9825 -0.0041 3/6/2006 9185 -0.0005 
10/20/2005 10080 -0.0035 12/28/2005 9825 0.0000 3/7/2006 9245 0.0065 
10/21/2005 10060 -0.0020 12/29/2005 9855 0.0030 3/8/2006 9310 0.0070 
10/24/2005 10063 0.0003 12/30/2005 9831 -0.0024 3/9/2006 9320 0.0011 
10/25/2005 9985 -0.0078 1/2/2006 9840 0.0009 3/10/2006 9240 -0.0086 
10/26/2005 9985 0.0000 1/3/2006 9723 -0.0120 3/13/2006 9245 0.0005 
10/27/2005 10031 0.0046 1/4/2006 9650 -0.0075 3/14/2006 9168 -0.0084 
10/28/2005 10025 -0.0006 1/5/2006 9593 -0.0059 3/15/2006 9150 -0.0020 
10/31/2005 10115 0.0089 1/6/2006 9570 -0.0024 3/16/2006 9173 0.0025 

11/1/2005 10095 -0.0020 1/9/2006 9460 -0.0116 3/17/2006 9155 -0.0020 
11/2/2005 10061 -0.0034 1/10/2006 9456 -0.0004 3/20/2006 9143 -0.0013 
11/3/2005 10052 -0.0009 1/11/2006 9465 0.0010 3/21/2006 9125 -0.0020 
11/4/2005 10060 0.0008 1/12/2006 9349 -0.0123 3/22/2006 9088 -0.0041 
11/7/2005 10071 0.0011 1/13/2006 9370 0.0022 3/23/2006 9085 -0.0003 
11/8/2005 10106 0.0035 1/16/2006 9475 0.0111 3/24/2006 9120 0.0038 
11/9/2005 9960 -0.0146 1/17/2006 9470 -0.0005 3/27/2006 9045 -0.0083 

11/10/2005 9978 0.0018 1/18/2006 9505 0.0037 3/28/2006 9053 0.0009 
11/11/2005 9987 0.0009 1/19/2006 9395 -0.0116 3/29/2006 9145 0.0101 
11/14/2005 10003 0.0016 1/20/2006 9430 0.0037 3/30/2006 9135 -0.0011 
11/15/2005 10009 0.0006 1/23/2006 9450 0.0021 3/31/2006 9060 -0.0082 
11/16/2005 10010 0.0001 1/24/2006 9492 0.0044 4/3/2006 9028 -0.0035 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
4/4/2006 9000 -0.0031 6/12/2006 9421 0.0017 8/18/2006 9066 0.0018 
4/5/2006 9015 0.0017 6/13/2006 9495 0.0078 8/21/2006 9065 -0.0001 
4/6/2006 9005 -0.0011 6/14/2006 9479 -0.0017 8/22/2006 9073 0.0009 
4/7/2006 8995 -0.0011 6/15/2006 9395 -0.0089 8/23/2006 9100 0.0030 

4/10/2006 8990 -0.0006 6/16/2006 9300 -0.0102 8/24/2006 9140 0.0044 
4/11/2006 8995 0.0006 6/19/2006 9380 0.0086 8/25/2006 9133 -0.0008 
4/12/2006 9008 0.0014 6/20/2006 9388 0.0009 8/28/2006 9124 -0.0010 
4/13/2006 8991 -0.0019 6/21/2006 9363 -0.0027 8/29/2006 9093 -0.0034 
4/14/2006 8988 -0.0003 6/22/2006 9358 -0.0005 8/30/2006 9120 0.0030 
4/17/2006 8985 -0.0003 6/23/2006 9403 0.0048 8/31/2006 9097 -0.0025 
4/18/2006 8989 0.0004 6/26/2006 9400 -0.0003 9/1/2006 9096 -0.0001 
4/19/2006 8940 -0.0055 6/27/2006 9355 -0.0048 9/4/2006 9083 -0.0014 
4/20/2006 8885 -0.0062 6/28/2006 9341 -0.0015 9/5/2006 9082 -0.0001 
4/21/2006 8885 0.0000 6/29/2006 9368 0.0029 9/6/2006 9088 0.0007 
4/24/2006 8837 -0.0054 6/30/2006 9263 -0.0113 9/7/2006 9095 0.0008 
4/25/2006 8813 -0.0027 7/3/2006 9150 -0.0123 9/8/2006 9128 0.0036 
4/26/2006 8820 0.0008 7/4/2006 9064 -0.0094 9/11/2006 9130 0.0002 
4/27/2006 8803 -0.0019 7/5/2006 9105 0.0045 9/12/2006 9152 0.0024 
4/28/2006 8806 0.0003 7/6/2006 9125 0.0022 9/13/2006 9113 -0.0043 

5/1/2006 8769 -0.0042 7/7/2006 9068 -0.0063 9/14/2006 9133 0.0022 
5/2/2006 8783 0.0016 7/10/2006 9050 -0.0020 9/15/2006 9121 -0.0013 
5/3/2006 8775 -0.0009 7/11/2006 9050 0.0000 9/18/2006 9145 0.0026 
5/4/2006 8796 0.0024 7/12/2006 9098 0.0053 9/19/2006 9158 0.0014 
5/5/2006 8785 -0.0013 7/13/2006 9105 0.0008 9/20/2006 9168 0.0011 
5/8/2006 8730 -0.0063 7/14/2006 9173 0.0074 9/21/2006 9145 -0.0025 
5/9/2006 8738 0.0009 7/17/2006 9295 0.0132 9/22/2006 9188 0.0047 

5/10/2006 8722 -0.0018 7/18/2006 9240 -0.0059 9/25/2006 9248 0.0065 
5/11/2006 8730 0.0009 7/19/2006 9255 0.0016 9/26/2006 9204 -0.0048 
5/12/2006 8735 0.0006 7/20/2006 9170 -0.0092 9/27/2006 9210 0.0007 
5/15/2006 9150 0.0464 7/21/2006 9146 -0.0026 9/28/2006 9240 0.0033 
5/16/2006 9288 0.0150 7/24/2006 9185 0.0043 9/29/2006 9225 -0.0016 
5/17/2006 8910 -0.0415 7/25/2006 9150 -0.0038 10/2/2006 9205 -0.0022 
5/18/2006 9180 0.0299 7/26/2006 9088 -0.0068 10/3/2006 9205 0.0000 
5/19/2006 9205 0.0027 7/27/2006 9070 -0.0020 10/4/2006 9220 0.0016 
5/22/2006 9325 0.0130 7/28/2006 9090 0.0022 10/5/2006 9209 -0.0012 
5/23/2006 9265 -0.0065 7/31/2006 9070 -0.0022 10/6/2006 9208 -0.0001 
5/24/2006 9360 0.0102 8/1/2006 9102 0.0035 10/9/2006 9228 0.0022 
5/25/2006 9375 0.0016 8/2/2006 9110 0.0009 10/10/2006 9222 -0.0007 
5/26/2006 9260 -0.0123 8/3/2006 9115 0.0005 10/11/2006 9223 0.0001 
5/29/2006 9218 -0.0045 8/4/2006 9090 -0.0027 10/12/2006 9220 -0.0003 
5/30/2006 9190 -0.0030 8/7/2006 9070 -0.0022 10/13/2006 9206 -0.0015 
5/31/2006 9254 0.0069 8/8/2006 9095 0.0028 10/16/2006 9166 -0.0044 

6/1/2006 9340 0.0093 8/9/2006 9091 -0.0004 10/17/2006 9155 -0.0012 
6/2/2006 9265 -0.0081 8/10/2006 9049 -0.0046 10/18/2006 9160 0.0005 
6/5/2006 9280 0.0016 8/11/2006 9075 0.0029 10/19/2006 9160 0.0000 
6/6/2006 9345 0.0070 8/14/2006 9094 0.0021 10/20/2006 9158 -0.0002 
6/7/2006 9373 0.0030 8/15/2006 9110 0.0018 10/23/2006 9158 0.0000 
6/8/2006 9424 0.0054 8/16/2006 9093 -0.0019 10/24/2006 9165 0.0008 
6/9/2006 9405 -0.0020 8/17/2006 9050 -0.0047 10/25/2006 9133 -0.0035 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
10/26/2006 9110 -0.0025 1/4/2007 9008 0.0045 3/14/2007 9220 0.0012 
10/27/2006 9105 -0.0005 1/5/2007 9008 0.0000 3/15/2007 9228 0.0009 
10/30/2006 9109 0.0004 1/8/2007 9038 0.0033 3/16/2007 9222 -0.0007 
10/31/2006 9107 -0.0002 1/9/2007 9033 -0.0006 3/19/2007 9225 0.0003 

11/1/2006 9103 -0.0004 1/10/2007 9080 0.0052 3/20/2007 9166 -0.0064 
11/2/2006 9112 0.0010 1/11/2007 9121 0.0045 3/21/2007 9136 -0.0033 
11/3/2006 9116 0.0004 1/12/2007 9133 0.0013 3/22/2007 9085 -0.0056 
11/6/2006 9134 0.0020 1/15/2007 9115 -0.0020 3/23/2007 9095 0.0011 
11/7/2006 9126 -0.0009 1/16/2007 9071 -0.0048 3/26/2007 9102 0.0008 
11/8/2006 9108 -0.0020 1/17/2007 9108 0.0041 3/27/2007 9121 0.0021 
11/9/2006 9104 -0.0004 1/18/2007 9100 -0.0009 3/28/2007 9150 0.0032 

11/10/2006 9117 0.0014 1/19/2007 9078 -0.0024 3/29/2007 9123 -0.0030 
11/13/2006 9127 0.0011 1/22/2007 9086 0.0009 3/30/2007 9124 0.0001 
11/14/2006 9125 -0.0002 1/23/2007 9085 -0.0001 4/2/2007 9125 0.0001 
11/15/2006 9183 0.0063 1/24/2007 9078 -0.0008 4/3/2007 9095 -0.0033 
11/16/2006 9160 -0.0025 1/25/2007 9100 0.0024 4/4/2007 9114 0.0021 
11/17/2006 9159 -0.0001 1/26/2007 9120 0.0022 4/5/2007 9100 -0.0015 
11/20/2006 9154 -0.0005 1/29/2007 9123 0.0003 4/6/2007 9100 0.0000 
11/21/2006 9140 -0.0015 1/30/2007 9098 -0.0027 4/9/2007 9093 -0.0008 
11/22/2006 9134 -0.0007 1/31/2007 9093 -0.0005 4/10/2007 9100 0.0008 
11/23/2006 9131 -0.0003 2/1/2007 9080 -0.0014 4/11/2007 9085 -0.0016 
11/24/2006 9141 0.0011 2/2/2007 9077 -0.0003 4/12/2007 9110 0.0027 
11/27/2006 9137 -0.0004 2/5/2007 9065 -0.0013 4/13/2007 9090 -0.0022 
11/28/2006 9186 0.0053 2/6/2007 9058 -0.0008 4/16/2007 9093 0.0003 
11/29/2006 9167 -0.0021 2/7/2007 9038 -0.0022 4/17/2007 9100 0.0008 
11/30/2006 9165 -0.0002 2/8/2007 9053 0.0017 4/18/2007 9068 -0.0035 

12/1/2006 9160 -0.0005 2/9/2007 9053 0.0000 4/19/2007 9105 0.0041 
12/4/2006 9155 -0.0005 2/12/2007 9044 -0.0010 4/20/2007 9091 -0.0015 
12/5/2006 9116 -0.0043 2/13/2007 9048 0.0004 4/23/2007 9090 -0.0001 
12/6/2006 9110 -0.0007 2/14/2007 9070 0.0024 4/24/2007 9088 -0.0002 
12/7/2006 9073 -0.0041 2/15/2007 9043 -0.0030 4/25/2007 9082 -0.0007 
12/8/2006 9070 -0.0003 2/16/2007 9047 0.0004 4/26/2007 9076 -0.0007 

12/11/2006 9088 0.0020 2/19/2007 9074 0.0030 4/27/2007 9067 -0.0010 
12/12/2006 9071 -0.0019 2/20/2007 9063 -0.0012 4/30/2007 9085 0.0020 
12/13/2006 9070 -0.0001 2/21/2007 9067 0.0004 5/1/2007 9078 -0.0008 
12/14/2006 9068 -0.0002 2/22/2007 9080 0.0014 5/2/2007 9076 -0.0002 
12/15/2006 9086 0.0020 2/23/2007 9078 -0.0002 5/3/2007 9047 -0.0032 
12/18/2006 9087 0.0001 2/26/2007 9068 -0.0011 5/4/2007 8973 -0.0082 
12/19/2006 9120 0.0036 2/27/2007 9093 0.0028 5/7/2007 8885 -0.0099 
12/20/2006 9090 -0.0033 2/28/2007 9132 0.0043 5/8/2007 8890 0.0006 
12/21/2006 9070 -0.0022 3/1/2007 9153 0.0023 5/9/2007 8813 -0.0087 
12/22/2006 9074 0.0004 3/2/2007 9150 -0.0003 5/10/2007 8760 -0.0060 
12/25/2006 9080 0.0007 3/5/2007 9248 0.0107 5/11/2007 8873 0.0128 
12/26/2006 9075 -0.0006 3/6/2007 9220 -0.0030 5/14/2007 8800 -0.0083 
12/27/2006 9033 -0.0046 3/7/2007 9210 -0.0011 5/15/2007 8805 0.0006 
12/28/2006 9030 -0.0003 3/8/2007 9173 -0.0040 5/16/2007 8793 -0.0014 
12/29/2006 8995 -0.0039 3/9/2007 9176 0.0003 5/17/2007 8795 0.0002 

1/2/2007 8987 -0.0009 3/12/2007 9171 -0.0005 5/18/2007 8820 0.0028 
1/3/2007 8968 -0.0021 3/13/2007 9209 0.0041 5/21/2007 8760 -0.0068 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 

5/22/2007 8670 -0.0103 7/30/2007 9215 0.0022 9/7/2007 9400 
-

0.0010633 
5/23/2007 8710 0.0046 7/31/2007 9215 0.0000 9/10/2007 9415 0.0016 
5/24/2007 8740 0.0034 8/1/2007 9295 0.0086 9/11/2007 9440 0.0027 
5/25/2007 8750 0.0011 8/2/2007 9295 0.0000 9/12/2007 9408 -0.0034 
5/28/2007 8744 -0.0007 8/3/2007 9273 -0.0024 9/13/2007 9400 -0.0009 
5/29/2007 8815 0.0081 8/6/2007 9300 0.0029 9/14/2007 9380 -0.0021 
5/30/2007 8840 0.0028 8/7/2007 9335 0.0038 9/17/2007 9388 0.0009 
5/31/2007 8830 -0.0011 8/8/2007 9295 -0.0043 9/18/2007 9375 -0.0014 

6/1/2007 8827 -0.0003 8/9/2007 9325 0.0032 9/19/2007 9208 -0.0180 
6/4/2007 8775 -0.0059 8/10/2007 9348 0.0025 9/20/2007 9163 -0.0049 
6/5/2007 8793 0.0020 8/13/2007 9343 -0.0005 9/21/2007 9170 0.0008 
6/6/2007 8915 0.0138 8/14/2007 9355 0.0013 9/24/2007 9125 -0.0049 
6/7/2007 8880 -0.0039 8/15/2007 9424 0.0073 9/25/2007 9176 0.0056 
6/8/2007 9085 0.0228 8/16/2007 9475 0.0054 9/26/2007 9161 -0.0016 

6/11/2007 9045 -0.0044 8/17/2007 9465 -0.0011 9/27/2007 9140 -0.0023 
6/12/2007 8988 -0.0063 8/20/2007 9390 -0.0080 9/28/2007 9145 0.0005 
6/13/2007 9100 0.0124 8/21/2007 9444 0.0057 10/1/2007 9085 -0.0066 
6/14/2007 9073 -0.0030 8/22/2007 9398 -0.0049 10/2/2007 9100 0.0016 
6/15/2007 9050 -0.0025 8/23/2007 9355 -0.0046 10/3/2007 9124 0.0026 
6/18/2007 8900 -0.0167 8/24/2007 9410 0.0059 10/4/2007 9130 0.0007 
6/19/2007 8935 0.0039 8/27/2007 9385 -0.0027 10/5/2007 9085 -0.0049 
6/20/2007 8930 -0.0006 8/28/2007 9397 0.0013 10/8/2007 9075 -0.0011 
6/21/2007 9028 0.0109 8/29/2007 9425 0.0030 10/9/2007 9075 0.0000 
6/22/2007 9005 -0.0026 8/30/2007 9425 0.0000 10/10/2007 9081 0.0007 
6/25/2007 9032 0.0030 8/31/2007 9400 -0.0027 10/11/2007 9065 -0.0018 
6/26/2007 9080 0.0053 9/3/2007 9389 -0.0012 10/12/2007 9060 -0.0006 
6/27/2007 9133 0.0058 9/4/2007 9411 0.0023 10/15/2007 9060 0.0000 
6/28/2007 9078 -0.0060 9/5/2007 9399 -0.0013 10/16/2007 9060 0.0000 
6/29/2007 9035 -0.0047 9/6/2007 9410 0.0012 10/17/2007 9095 0.0039 

7/2/2007 9013 -0.0024 9/7/2007 9400 -0.0011 10/18/2007 9100 0.0005 
7/3/2007 9015 0.0002 9/10/2007 9415 0.0016 10/19/2007 9090 -0.0011 
7/4/2007 9008 -0.0008 9/11/2007 9440 0.0027 10/22/2007 9133 0.0047 
7/5/2007 9010 0.0002 9/12/2007 9408 -0.0034 10/23/2007 9140 0.0008 
7/6/2007 9040 0.0033 9/13/2007 9400 -0.0009 10/24/2007 9178 0.0041 
7/9/2007 9020 -0.0022 9/14/2007 9380 -0.0021 10/25/2007 9156 -0.0024 

7/10/2007 9002 -0.0020 9/17/2007 9388 0.0009 10/26/2007 9123 -0.0036 
7/11/2007 9033 0.0034 9/18/2007 9375 -0.0013857 10/29/2007 9095 -0.0031 
7/12/2007 9055 0.0024 9/19/2007 9208 -0.0179739 10/30/2007 9113 0.0020 
7/13/2007 9028 -0.0030 9/20/2007 9163 -0.004899 10/31/2007 9095 -0.0020 
7/16/2007 9045 0.0019 9/21/2007 9170 0.0007637 11/1/2007 9098 0.0003 
7/17/2007 9055 0.0011 9/24/2007 9125 -0.0049194 11/2/2007 9130 0.0035 
7/18/2007 9100 0.0050 9/25/2007 9176 0.0055735 11/5/2007 9160 0.0033 
7/19/2007 9090 -0.0011 9/26/2007 9161 -0.001636 11/6/2007 9113 -0.0051 
7/20/2007 9060 -0.0033 9/27/2007 9140 -0.002295 11/7/2007 9123 0.0011 
7/23/2007 9070 0.0011 9/28/2007 9145 0.0005469 11/8/2007 9135 0.0013 
7/24/2007 9047 -0.0025 9/3/2007 9389 0.0263315 11/9/2007 9135 0.0000 
7/25/2007 9105 0.0064 9/4/2007 9411 0.0023404 11/12/2007 9173 0.0042 
7/26/2007 9140 0.0038 9/5/2007 9399 -0.0012759 11/13/2007 9185 0.0013 
7/27/2007 9195 0.0060 9/6/2007 9410 0.0011697 11/14/2007 9223 0.0041 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
11/15/2007 9360 0.0147 2/20/2008 9190 0.0033 4/29/2008 9220 0.0005 
11/16/2007 9320 -0.0043 2/21/2008 9165 -0.0027 4/30/2008 9241 0.0023 
11/19/2007 9335 0.0016 2/22/2008 9176 0.0012 5/1/2008 9221 -0.0022 
11/20/2007 9350 0.0016 2/25/2008 9130 -0.0050 5/2/2008 9225 0.0004 
11/21/2007 9425 0.0080 2/26/2008 9095 -0.0038 5/5/2008 9226 0.0001 
11/22/2007 9390 -0.0037 2/27/2008 9055 -0.0044 5/6/2008 9220 -0.0007 
11/23/2007 9361 -0.0031 2/28/2008 9075 0.0022 5/7/2008 9217 -0.0003 
11/26/2007 9380 0.0020 2/29/2008 9065 -0.0011 5/8/2008 9265 0.0052 
11/27/2007 9403 0.0024 3/3/2008 9110 0.0050 5/9/2008 9236 -0.0031 
11/28/2007 9418 0.0016 3/4/2008 9085 -0.0027 5/12/2008 9256 0.0022 
11/29/2007 9383 -0.0037 3/5/2008 9089 0.0004 5/13/2008 9251 -0.0005 
11/30/2007 9365 -0.0019 3/6/2008 9060 -0.0032 5/14/2008 9295 0.0047 

12/3/2007 9328 -0.0040 3/7/2008 9080 0.0022 5/15/2008 9294 -0.0001 
1/1/2008 9393 0.0069 3/10/2008 9183 0.0113 5/16/2008 9276 -0.0019 
1/2/2008 9390 -0.0003 3/11/2008 9185 0.0002 5/19/2008 9285 0.0010 
1/3/2008 9412 0.0023 3/12/2008 9160 -0.0027 5/20/2008 9311 0.0028 
1/4/2008 9438 0.0028 3/13/2008 9225 0.0071 5/21/2008 9305 -0.0006 
1/7/2008 9455 0.0018 3/14/2008 9230 0.0005 5/22/2008 9335 0.0032 
1/8/2008 9454 -0.0001 3/17/2008 9265 0.0038 5/23/2008 9309 -0.0028 
1/9/2008 9440 -0.0015 3/18/2008 9185 -0.0087 5/26/2008 9350 0.0044 

1/10/2008 9438 -0.0002 3/19/2008 9185 0.0000 5/27/2008 9337 -0.0014 
1/11/2008 9436 -0.0002 3/20/2008 9235 0.0054 5/28/2008 9325 -0.0013 
1/14/2008 9433 -0.0003 3/21/2008 9180 -0.0060 5/29/2008 9322 -0.0003 
1/15/2008 9430 -0.0003 3/24/2008 9210 0.0033 5/30/2008 9322 0.0000 
1/16/2008 9445 0.0016 3/25/2008 9185 -0.0027 6/2/2008 9305 -0.0018 
1/17/2008 9455 0.0011 3/26/2008 9180 -0.0005 6/3/2008 9315 0.0011 
1/18/2008 9445 -0.0011 3/27/2008 9205 0.0027 6/4/2008 9318 0.0003 
1/21/2008 9460 0.0016 3/28/2008 9205 0.0000 6/5/2008 9318 0.0000 
1/22/2008 9475 0.0016 3/31/2008 9220 0.0016 6/6/2008 9310 -0.0009 
1/23/2008 9391 -0.0089 4/1/2008 9240 0.0022 6/9/2008 9330 0.0021 
1/24/2008 9377 -0.0015 4/2/2008 9215 -0.0027 6/10/2008 9337 0.0007 
1/25/2008 9328 -0.0052 4/3/2008 9215 0.0000 6/11/2008 9297 -0.0043 
1/28/2008 9350 0.0024 4/4/2008 9230 0.0016 6/12/2008 9320 0.0025 
1/29/2008 9320 -0.0032 4/7/2008 9217 -0.0014 6/13/2008 9310 -0.0011 
1/30/2008 9300 -0.0021 4/8/2008 9208 -0.0010 6/16/2008 9315 0.0005 
1/31/2008 9247 -0.0057 4/9/2008 9200 -0.0009 6/17/2008 9306 -0.0010 

2/1/2008 9208 -0.0042 4/10/2008 9193 -0.0008 6/18/2008 9285 -0.0023 
2/4/2008 9215 0.0008 4/11/2008 9170 -0.0025 6/19/2008 9287 0.0002 
2/5/2008 9210 -0.0005 4/14/2008 9200 0.0033 6/20/2008 9260 -0.0029 
2/6/2008 9242 0.0035 4/15/2008 9195 -0.0005 6/23/2008 9264 0.0004 
2/7/2008 9242 0.0000 4/16/2008 9191 -0.0004 6/24/2008 9263 -0.0001 
2/8/2008 9238 -0.0004 4/17/2008 9202 0.0012 6/25/2008 9257 -0.0006 

2/11/2008 9275 0.0040 4/18/2008 9185 -0.0018 6/26/2008 9202 -0.0060 
2/12/2008 9265 -0.0011 4/21/2008 9190 0.0005 6/27/2008 9215 0.0014 
2/13/2008 9260 -0.0005 4/22/2008 9190 0.0000 6/30/2008 9226 0.0012 
2/14/2008 9215 -0.0049 4/23/2008 9225 0.0038 7/1/2008 9220 -0.0007 
2/15/2008 9167 -0.0052 4/24/2008 9220 -0.0005 7/2/2008 9215 -0.0005 
2/18/2008 9161 -0.0007 4/25/2008 9225 0.0005 7/3/2008 9212 -0.0003 
2/19/2008 9160 -0.0001 4/28/2008 9215 -0.0011 7/4/2008 9212 0.0000 
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Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) Date Px Last ln (si/si-1) 
7/7/2008 9211 -0.0001 9/12/2008 9435 -0.0055 11/21/2008 12100 -0.0164 
7/8/2008 9208 -0.0003 9/15/2008 9475 0.0042 11/24/2008 12700 0.0484 
7/9/2008 9173 -0.0038 9/16/2008 9453 -0.0023 11/25/2008 12550 -0.0119 

7/10/2008 9159 -0.0015 9/17/2008 9403 -0.0053 11/26/2008 12550 0.0000 
7/11/2008 9162 0.0003 9/18/2008 9400 -0.0003 11/27/2008 12100 -0.0365 
7/14/2008 9156 -0.0007 9/19/2008 9375 -0.0027 11/28/2008 12100 0.0000 
7/15/2008 9140 -0.0017 9/22/2008 9290 -0.0091 12/1/2008 12100 0.0000 
7/16/2008 9141 0.0001 9/23/2008 9330 0.0043 12/2/2008 12050 -0.0041 
7/17/2008 9148 0.0008 9/24/2008 9335 0.0005 12/3/2008 11950 -0.0083 
7/18/2008 9152 0.0004 9/25/2008 9383 0.0051 12/4/2008 11825 -0.0105 
7/21/2008 9152 0.0000 9/26/2008 9385 0.0002 12/5/2008 11705 -0.0102 
7/22/2008 9153 0.0001 9/29/2008 9443 0.0062 12/8/2008 11705 0.0000 
7/23/2008 9143 -0.0011 9/30/2008 9590 0.0154 12/9/2008 10920 -0.0694 
7/24/2008 9142 -0.0001 10/2/2008 9478 -0.0117 12/10/2008 10913 -0.0006 
7/25/2008 9120 -0.0024 10/3/2008 9430 -0.0051 12/11/2008 11000 0.0079 
7/28/2008 9125 0.0005 10/6/2008 9575 0.0153 12/12/2008 11050 0.0045 
7/29/2008 9129 0.0004 10/7/2008 9565 -0.0010 12/15/2008 11200 0.0135 
7/30/2008 9116 -0.0014 10/8/2008 9658 0.0097 12/16/2008 11175 -0.0022 
7/31/2008 9095 -0.0023 10/9/2008 9635 -0.0024 12/17/2008 11025 -0.0135 

8/1/2008 9096 0.0001 10/10/2008 9953 0.0325 12/18/2008 10975 -0.0045 
8/4/2008 9087 -0.0010 10/13/2008 9820 -0.0135 12/19/2008 10950 -0.0023 
8/5/2008 9077 -0.0011 10/14/2008 9770 -0.0051 12/22/2008 11150 0.0181 
8/6/2008 9073 -0.0004 10/15/2008 9780 0.0010 12/23/2008 11225 0.0067 
8/7/2008 9100 0.0030 10/16/2008 9875 0.0097 12/24/2008 10950 -0.0248 
8/8/2008 9170 0.0077 10/17/2008 9810 -0.0066 12/25/2008 10950 0.0000 

8/11/2008 9196 0.0028 10/20/2008 9896 0.0087 12/26/2008 11100 0.0136 
8/12/2008 9187 -0.0010 10/21/2008 9850 -0.0047 12/29/2008 11225 0.0112 
8/13/2008 9185 -0.0002 10/22/2008 9974 0.0125 12/30/2008 11100 -0.0112 
8/14/2008 9180 -0.0005 10/23/2008 9985 0.0011 12/31/2008 10900 -0.0182 
8/15/2008 9190 0.0011 10/24/2008 10225 0.0238    
8/18/2008 9188 -0.0002 10/27/2008 10950 0.0685    
8/19/2008 9190 0.0002 10/28/2008 10900 -0.0046    
8/20/2008 9165 -0.0027 10/29/2008 10900 0.0000    
8/21/2008 9165 0.0000 10/30/2008 10700 -0.0185    
8/22/2008 9140 -0.0027 10/31/2008 10975 0.0254    
8/25/2008 9160 0.0022 11/3/2008 10975 0.0000    
8/26/2008 9186 0.0028 11/4/2008 10900 -0.0069    
8/27/2008 9163 -0.0025 11/5/2008 10925 0.0023    
8/28/2008 9145 -0.0020 11/6/2008 10938 0.0012    
8/29/2008 9153 0.0009 11/7/2008 10900 -0.0035    

9/1/2008 9167 0.0015 11/10/2008 11100 0.0182    
9/2/2008 9213 0.0050 11/11/2008 11300 0.0179    
9/3/2008 9212 -0.0001 11/12/2008 11575 0.0240    
9/4/2008 9254 0.0045 11/13/2008 11625 0.0043    
9/5/2008 9375 0.0130 11/14/2008 11575 -0.0043    
9/8/2008 9310 -0.0070 11/17/2008 11850 0.0235    
9/9/2008 9302 -0.0009 11/18/2008 11850 0.0000    

9/10/2008 9358 0.0060 11/19/2008 12200 0.0291    
9/11/2008 9487 0.0137 11/20/2008 12300 0.0082    
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Formula Linear Interpolation:  

Lampiran 2 : Interpolasi Tingkat Suku Bunga 

 

USD 
Counterparty ya yb xa xb x  y (interpolated)  

ABC 2.3675 1.5070 12.00 24.00 22.65 1.6038 
DEF 3.4817 3.6833 36.00 48.00 45.47 3.6408 
DEF 3.8148 4.0528 36.00 48.00 46.49 4.0229 
DEF 3.8147 3.9759 48.00 60.00 57.34 3.9402 
GHI 3.6630 3.8164 48.00 60.00 57.07 3.7789 

IDR 
Counterparty ya yb xa xb x  y (interpolated)  

ABC 12.2500 13.5000 12.00 24.00 22.65 13.3594 
DEF 10.3750 10.4750 36.00 48.00 45.47 10.4539 
DEF 9.9250 10.2500 36.00 48.00 46.49 10.2091 
DEF 10.5000 10.6000 48.00 60.00 57.34 10.5778 
GHI 10.3000 10.4000 48.00 60.00 57.07 10.3756 
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Lampiran 3: PV of Premium Payment-DEF 

Notional : USD 25,000,000.00 
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Lampiran 4: PV of Premium Payment-DEF 

Notional : USD 50,000,000.00 
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Lampiran 5: PV of Premium Payment-DEF 

Notional : USD 25,000,000.00 
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Lampiran 6: PV of Premium Payment-GHI 

Notional : USD 25,000,000.00 
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Lampiran 7: Payoff Table Counterparty ABC 
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Lampiran 8: Payoff Table Counterparty DEF 

 

Universitas Indonesia  

 

Perhitungan harga..., Infusia Damayanti, FE UI, 2009



L19 

 

Universitas Indonesia  

 

Perhitungan harga..., Infusia Damayanti, FE UI, 2009



L20 

 

 

 

Universitas Indonesia  

 

Perhitungan harga..., Infusia Damayanti, FE UI, 2009



L21 

Lampiran 9: Payoff Table Counterparty DEF 
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Lampiran 10: Payoff Table Counterparty DEF 
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Lampiran 11: Payoff Table Counterparty GHI 
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