Penentuan bobot..., Reza Febriano, FT Ul, 2007.

Lampiran 1

Tingkat Inflasi

Growth 2000 | growth 2001 | growth 2002 | growth 2003 | growth 2004 | growth 2005
Januari -0.8299 0.33 | 0.228395 1.99 | -0.33333 0.8 | -0.39362 | 0.57 0.375| 1.43
Februari 1.636364 0.87 | -0.24623 15 -0.75 0.2 | -1.03509 | -0.02 | -1.11888 | -0.17
Maret 0.022989 0.89 | -1.01333 | -0.02 -2.15| -0.23 -19| 0.36| -12.2353 | 1.91
April -0.48315 0.46 11| -0.24 | -1.65217 0.15]1.694444 | 0.97 | -0.82199 | 0.34
Mei 1.456522 1.13 | -4.33333 0.8 0.4 0.21 | -0.09278 | 0.88 | -0.38235 | 0.21
Juni 0.477876 1.67 -0.55 0.36 | -0.57143 0.09 | -0.45455 | 0.48 | 1.380952 0.5
Juli 0.269461 212 | 1.277778 0.82 | -0.66667 0.03| -0.1875| 0.39 0.56 | 0.78
Agustus -1.09906 | -0.21 | -0.64634 0.29 27 0.84 | -0.76923 | 0.09 | -0.29487 | 0.55
September -0.06 | -4.04762 0.64 | 0.827586 0.53 | -0.57143 0.36 | -0.77778 | 0.02 | 0.254545 | 0.69
Oktober -20.3333 1.16 0.0625 0.68 | 0.018868 0.54 | 0.527778 0.55 27| 0.56| 11.6087 8.7
November | 0.137931 1.32 | 1.514706 1.71 | 2.425926 1.85 | 0.836364 1.01 | 0.589286 | 0.89 | -0.84943 | 131
Desember | 0.469697 1.94 | -0.05263 1.62 | -0.35135 1.2 | -0.06931 0.94 1 0.168539 | 1.04 | -1.03053 | -0.04

Sumber : Bl
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Lampiran

2

Suku Bunga SBI Jangka Waktu 1 bulan

growth 2000 | growth 2001 | Growth 2002 | growth 2003 | growth 2004 | growth 2005
Januari 0.014453 | 0.1474 | -0.03916 | 0.1693 | -0.01856 0.1269 | -0.05415 | 0.0786 | -0.00135 | 0.0742
Februari 0.003392 | 0.1479 | -0.00413 | 0.1686 | -0.03546 0.1224 | -0.04835 | 0.0748 | 0.001348 | 0.0743
Maret 0.069642 | 0.1582 | -0.00593 | 0.1676 | -0.06863 0.114 | -0.00802 | 0.0742 | 0.001346 | 0.0744
April 0.017067 | 0.1609 | -0.00955 0.166 | -0.02982 0.1106 | -0.01213 | 0.0733 | 0.034946 0.077
Mei 0.014916 | 0.1633 | -0.06566 | 0.1551 | -0.05606 0.1044 | -0.00136 | 0.0732 | 0.032468 | 0.0795
Juni 0.019596 | 0.1665 | -0.02579 | 0.1511 | -0.08716 0.0953 | 0.002732 | 0.0734 | 0.037736 | 0.0825
Juli 0.031231 | 0.1717 | -0.01191 | 0.1493 | -0.04512 0.091 | 0.002725 | 0.0736 | 0.029091 | 0.0849
Agustus 0.029121 | 0.1767 | -0.03885 | 0.1435 | -0.02088 0.0891 | 0.001359 | 0.0737 | 0.120141 | 0.0951
September 0.1362 | -0.00566 | 0.1757 | -0.07875 | 0.1322 | -0.02806 0.0866 | 0.002714 | 0.0739 | 0.051525 0.1
Oktober 0.008811 | 0.1374 | 0.000569 | 0.1758 | -0.00908 0.131 | -0.02079 0.0848 | 0.002706 | 0.0741 0.1 0.11
November 0.02984 | 0.1415 | 0.001138 0.176 | -0.00305 | 0.1306 | 0.001179 0.0849 0| 0.0741 | 0.113636 | 0.1225
Desember | 0.026855 | 0.1453 | 0.001136 | 0.1762 | -0.00995 | 0.1293 | -0.0212 0.0831 | 0.002699 | 0.0743 | 0.040816 | 0.1275
Sumber: Bl
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Lampiran 3
Money Supply
2000 | growth 2001 | Growth 2002 | Growth 2003 | growth 2004 | Growth 2005
Januari -0.12478 | 738731 | -0.05191 | 838022 | -0.08581 | 873683 | -0.05605 | 947277 -0.1557 | 1015874
Februari 0.023238 | 755898 | -0.00103 | 837160 | 0.008621 | 881215 | -0.01217 | 935745 -0.00367 | 1012145
Maret 0.014438 | 766812 | -0.00687 | 831410 -0.0039 | 877776 | -0.00062 | 935161 0.008445 | 1020693
April 0.033144 | 792227 | -0.00377 | 828278 | 0.005734 | 882809 | -0.00463 | 930832 0.023082 | 1044253
Mei -0.00493 | 788320 | 0.005802 | 833084 | 0.011577 | 893029 | 0.023774 | 952962 0.001857 | 1046192
Juni 0.0103 | 796440 | 0.006663 | 838635 | 0.001326 | 894213 0.0233 | 975166 0.026337 | 1073746
Juli -0.03177 | 771135 | 0.016793 | 852718 | 0.008025 | 901389 | -7.8E-05 | 975090 0.013625 | 1088376
Agustus 0.003763 | 774037 | 0.004828 | 856835 | 0.004559 | 905498 | 0.005264 | 980223 0.025265 | 1115874
September 686453 | 0.011714 | 783104 | 0.003351 | 859706 | 0.006324 | 911224 | 0.006716 | 986806 0.030986 | 1150451
Oktober 0.030583 | 707447 | 0.032448 | 808514 | 0.003843 | 863010 | 0.016571 | 926324 | 0.009251 995935 0.01329 1165741
November | 0.018113 | 720261 | 0.016298 | 821691 | 0.008153 | 870046 0.01978 | 944647 | 0.004421 | 1000338 0.002167 | 1168267
Desember | 0.037163 | 747028 | 0.027216 | 844054 | 0.015932 | 883908 | 0.011692 | 955692 | 0.003189 | 1003528 0.029914 | 1203215
Sumber: Bl
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Lampiran 4

Kurs Tengah USD Terhadap Rupiah

growth 2000 | growth 2001 | Growth 2002 | Growth 2003 | growth 2004 | Growth 2005
Januari -0.01511 9450 -0.00769 | 10320 -0.00716 | 8876 -0.00284 8441 | -0.01346 | 9165
Februari 0.040741 9835 -0.01269 | 10189 0.003267 | 8905 0.000711 8447 | 0.010366 | 9260
Maret 0.057448 | 10400 -0.05241 9655 0.000337 | 8908 0.016574 8587 | 0.023758 | 9480
April 0.122596 | 11675 -0.03511 9316 -0.02616 | 8675 0.008618 8661 | 0.009494 | 9570
Mei -0.05285 | 11058 -0.057 8785 -0.04565 | 8279 0.063388 9210 | -0.00993 | 9475
Juni 0.034545 | 11440 -0.00626 8730 0.000725 | 8285 0.022258 9415 | 0.025119 | 9713
Juli -0.1674 9525 0.043299 9108 0.026554 | 8505 -0.02623 9168 | 0.010913 | 9819
Agustus -0.06929 8865 -0.02646 8867 0.003527 | 8535 0.017452 9328 | 0.042876 | 10240
September 8780 0.091371 9675 0.016691 9015 -0.01711 | 8389 -0.01694 9170 | 0.006836 | 10310
Oktober 0.070046 | 9395 0.078553 | 10435 0.024182 9233 0.012636 | 8495 -0.00872 9090 | -0.02134 | 10090
November 0.014369 | 9530 -0.00048 | 10430 -0.02783 8976 0.004944 | 8537 -0.00792 9018 | -0.00545 | 10035
December 0.006821 | 9595 -0.00288 | 10400 -0.00401 8940 -0.00843 | 8465 0.030162 9290 | -0.02043 | 9830
Sumber: BI
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Lampiran 5

Harga Minyak Mentah

Penentuan bobot..., Reza Febriano, FT Ul, 2007.

growth 2000 growth 2001 growth 2002 growth 2003 growth 2004 growth 2005
Januari -0.0029 24.06 | 0.045636 18.33 | 0.068686 30.34 | 0.030231 30.33 | 0.127171 40.24
Februari 0.05611 25.41 | 0.030551 18.89 | 0.039552 31.54 | -0.02539 29.56 | 0.035785 41.68
Maret -0.0673 23.7 | 0.198518 22.64 | -0.0558 29.78 | 0.084235 32.05 | 0.177303 49.07
April 0.028692 24.38 | 0.09894 24.88 | -0.14909 25.34 | 0.00936 32.35 | 0.011412 49.63
Mei 0.076702 26.25 | -0.00482 24.76 | 0.01026 25.6 | 0.121175 36.27 -0.0538 46.96
Juni -0.00571 26.1 | -0.03877 23.8 | 0.044531 26.74 | -0.04577 34.61 | 0.108177 52.04
Juli -0.0908 23.73 | 0.055882 25.13 | 0.025804 27.43 | 0.048541 36.29 | 0.020945 53.13
Sgustus 0.030763 24.46 | 0.034222 25.99 | 0.043748 28.63 | 0.109672 40.27 | 0.088274 57.82
Sept 31.48 | -0.00695 24.29 | 0.053482 27.38 | -0.08068 26.32 | 0.002235 40.36 | 0.001038 57.88
Oktober -0.03367 30.42 | -0.19144 19.64 | -0.00219 27.32 | 0.084347 28.54 | 0.124133 45.37 | -0.05615 54.63
November | 0.026298 31.22 | -0.10132 17.65 | -0.11091 24.29 | -0.00315 28.45 | -0.14128 38.96 | -0.06114 51.29
Dec -0.2271 24.13 | -0.0068 17.53 | 0.168794 28.39 | 0.034798 29.44 | -0.08368 35.7 | 0.026516 52.65
Sumber: OPEC
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Lampiran 6

Non Performing Loan Perbankan Nasional

2000 | Growth 2001 | Growth 2002 | growth 2003 | growth 2004 | growth 2005
Januari -0.00532 0.187 -0.01157 | 0.1196 0.042027 | 0.0843 -0.00122 | 0.082 0.017241 0.059
Februari -0.03743 0.18 0.037625 | 0.1241 -0.02966 | 0.0818 0.012195 | 0.083 0.010169 | 0.0596
Maret 0.005556 0.181 0.028203 | 0.1276 -0.00367 | 0.0815 -0.06024 | 0.078 -0.0604 0.056
April 0.022099 0.185 | 0.027429 | 0.1311 0.004908 | 0.0819 -0.01282 | 0.077 0.017857 0.057
Mei -0.04865 0.176 -0.05492 | 0.1239 0.013431 0.083 0.012987 | 0.078 0.280702 0.073
Juni -0.05682 0.166 -0.04923 | 0.1178 -0.03855 | 0.0798 -0.02564 | 0.076 0.013699 0.074
Juli -0.04819 0.158 | 0.029711 | 0.1213 0.0401 0.083 -0.02632 | 0.074 0.148649 0.085
Agustus -0.00696 | 0.1569 -0.04946 | 0.1153 -0.06265 | 0.0778 -0.04054 | 0.071 0.047059 0.089
September -0.06119 | 0.1473 -0.06331 0.108 0.008997 | 0.0785 -0.02817 | 0.069 -0.01124 0.088
Oktober -0.02512 | 0.1436 -0.01667 | 0.1062 -0.01019 | 0.0777 -0.02899 | 0.067 -0.04545 0.084
November -0.05084 | 0.1363 -0.03578 | 0.1024 0.048906 | 0.0815 -0.01493 | 0.066 0.035714 0.087
Desember 0.188 -0.11225 0.121 -0.20996 | 0.0809 0.007362 | 0.0821 -0.12121 | 0.058 -0.04598 0.083
Sumber : Bl
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