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ABSTRACT 

Short selling has been allowed in Bursa Malaysia since its reintroduction in 2007. In this 
study, the objectives are to examine the market reactions towards the announcement of 
inclusion and exclusion of stocks from regulated short selling (RSS) list in Bursa 
Malaysia (BM) from 2013 to 2016. A total number of 216 stocks were selected for study 
on inclusion announcement, while 107 stocks collected for exclusion announcement. 
Analyses on average abnormal returns (AARs) and cumulative average abnormal returns 
(CAARs) were used to examine the market reaction while t-statistic was applied to test 
the significant of the results. This study finds that; (1) statistically significant results 
found for both studies on inclusion and exclusion: (2) stock prices move in uptrend prior 
to the announcement for both inclusion and exclusion, hence, did not support early 
predictions; (3) after the announcement, stock prices back to uptrend for inclusion event 
and continue to downtrend for exclusion. Results also show the evidences of information 
asymmetry or informed trader occurred prior to the announcement for both inclusion and 
exclusion announcements.  In addition, analysis on whether firms specific variables have 
influences on stock return finds no relationship. 
  
Keywords: short selling, bursa malaysia, information asymmetry 
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ABSTRAK 

Jualan singkat telah dibenarkan di dalam Bursa Malaysia sejak diperkenalkan semula 
pada 2007. Kajian ini bertujuan untuk mengkaji reaksi pasaran terhadap pengumuman 
kemasukan dan pengeluaran dari senarai kawal selia di dalam Bursa Malaysia sejak 2013 
hingga 2016. Sejumlah 216 saham telah dipilih untuk kajian pengumuman kemasukan, 
sementara 107 saham diambil untuk pengumuman pengeluaran. Analisa terhadap average 
abnormal returns (AAR) dan cumulative average abnormal returns (CAARs) telah 
digunakan untuk mengkaji reaksi pasaran sementara t-statistic telah digunakan untuk 
menguji signifikasi hasil kajian. Kajian menunjukkan; (1) hasil signifikasi statistik 
dijumpai untuk kedua-dua kajian tentang kemasukan dan pengeluaran: (2) harga saham 
bergerak secara menaik sebelum pengumuman kemasukan dan pengeluaran dibuat, oleh 
itu, tidak menyokong jangkaan awal; (3) selepas pengumuman, harga saham kembali 
kepada aliran menaik untuk kemasukan dan meneruskan aliran menurun untuk 
pengeluaran. Hasil kajian menunjukkan bukti asimetri maklumat atau kriteria pelabur 
yang dimaklumkan berlaku sebelum pengumuman dibuat. Sebagai tambahan, analisa 
terhadap samada pembolehubah tertentu syarikat mempunyai pengaruh terhadap 
pulangan saham menunjukkan tiada hubungan. 

Katakunci: jualan singkat, bursa malaysia, asimetri maklumat 
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CHAPTER 1 

 

INTRODUCTION 

 

 

1.0 Chapter Overview 

 

In order to be a strong capital market, information regarding the market it selves should 

not only be swift but also being disseminate to relevant capital market investors. In an 

efficient market, the information on each stock is discounted into the prices that no any 

investor could take advantages from the available information. However, if the market 

fails to uphold its’ end in providing fast dissemination of relevant information, there 

would occur information asymmetry. According to Chue and Lai (2007), since not all the 

participants in the market will have the same amount of information, this will causes 

markets inefficient. Information asymmetry works in all relevant market situations, 

including in short selling activities (Engelberg et al., 2010).  

 
Being only reintroduced back to Bursa Malaysia in 2007, short selling is regarded as one 

of the most controversial issue in the capital market and has drawn attentions of 

researchers over a long period of time. Short selling, according to Cinquegrana (2009), is 

a technique that allows one to gain from falling of stock prices. Kersbergen (2015) 

mentioned short selling occurs when an investors predicts the shares price will fall, and 

choose to sell the shares with intention to buy back at lower price. The significant role 

influenced by short selling in stock markets globally, has always become issue to be 

discussed among researchers, economists as well as policy makers (Boehmer & Wu, 

2013). The prominent role of short selling has recently triggered over its part in Global 

Financial Crisis. The collapse of the Lehman Brothers during Global Financial Crisis was 
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APPENDICES 

 

Appendix A 

List of Companies for Inclusion to RSS  

1 BUMI ARMADA 34 LINGKARAN TRANS KOTA 

2 LAFARGE MALAYSIA BHD 35 MSM MALAYSIA 

3 MBM RESOURCES BERHAD 36 MUHIBBAH ENGINEERING 

4 MALAYAN FLOUR MILLS 37 MALAYAN UNITED INDS 

5 OLDTOWN BERHAD 38 NCB HOLDINGS BHD 

6 PPB GROUP BHD 39 ORIENTAL HOLDINGS 

7 SCOMI GROUP BHD 40 PLENITUDE BERHAD 

8 SUNWAY BHD 41 PRESS METAL BERHAD 

9 WAH SEONG CORP 42 SHANGRI-LA HOTELS 

10 AEON CREDIT SERVICE 43 SOUTHERN STEEL BHD 

11 ALAM MARITIM RES.BHD. 44 TH HEAVY ENG 

12 AMWAY (MAL.) HDG. 45 UNITED PLANTATIONS 

13 ANN JOO RESOURCES 46 KUMPULAN EUROPLUS 

14 APM AUTOMOTIVE 47 YNH PROPERTY BHD 

15 BINTULU PORT 48 AEON CREDIT SERVICE 

16 BERJAYA ASSETS 49 AL-AKQAR HEALTHCARE REIT 

17 BATU KAWAN 50 AMAHRAYA REAL 

18 BOUSTEAD HEAVY 51 AMFIRST REAL 

19 CHEMICAL COMPANY 52 AXIS REAL EST.INV.TST. 

20 CRESCENDO 53 BERJAYA LAND 

21 DAIMAN DEVELOPMENT 54 BOILERMECH HDG. 

22 DRB-HICOM 55 BONIA 

23 EVERSENDAI 56 

CAPITALAND MALAYSIA MALL 

TRUST 

24 GOLDIS BHD 57 COASTAL CONTRACTS 

25 HAI-O ENTERPRISE BHD 58 DELEUM 

26 HUA YANG BHD 59 DIGI.COM 

27 IHH HEALTHCARE 60 DATASONIC 

28 FIMA 61 ECO WORLD DEV.GROUP 

29 KIM LOONG RESOURCES 62 FAVELLE FAVCO 

30 KUMPULAN PERANGSANG 63 GD EXP CARRIER BHD 

31 KECK SENG (M) BHD 64 GUAN CHONG 

32 LANDMARKS BERHAD 65 HEKTAR REIT 

33 LPI CAPITAL BHD 66 HONG LEONG INDUS BHD 
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67 HOCK SENG LEE BERHAD 110 HUP SENG INDUSTRIES 

68 HUNZA PROPERTIES BHD 111 IOI PROPERTIES GROUP 

69 IGB REAL 112 IRIS CORPORATION 

70 KKB ENGINEERING 113 KAREX 

71 LBS BI GROUP BHD 114 KLCC PROPERTY HLDGS 

72 MATRIX CONCEPTS H 115 MEGA FIRST 

73 MEDIA CHINESE 116 MK LAND HOLDINGS BHD 

74 MPHB CAP 117 MUDA HOLDINGS BERHAD 

75 MALAYSIAN PACIFIC 118 PINTARAS JAYA BERHAD 

76 MUDAJAYA GROUP BHD 119 PROTASCO BHD 

77 MY E.G. SERVICES BHD 120 SALCON BHD 

78 NTPM HOLDINGS BHD 121 SONA PETROLEUM BHD 

79 PADINI HOLDINGS 122 TALIWORKS CORP 

80 PANTECH GROUP 123 TIONG M LOG HLDGS 

81 PAVILION REAL 124 TITIJAYA LAND 

82 PETRA ENERGY BHD 125 UMW OIL 

83 PETRON MALAYSIA 126 UZMA BHD 

84 PHARMANIAGA BERHAD 127 WESTPORTS HOLD 

85 PJ DEVELOPMENT HLDGS 128 XINGHE HOLDINGS BHD 

86 PRESTARIANG 129 7 ELEVEN 

87 POWER ROOT BHD 130 AL-AKQAR HEALTHCARE REIT 

88 QL RESOURCES BHD 131 BOUSTEAD PLANTATIONS 

89 SCIENTEX BHD 132 DAYANG ENTER.HDG. 

90 SHL CONSOLIDATED BHD 133 DATASONIC 

91 SUMATEC RESOURCES 134 DUTALAND 

92 SUNWAY REIT 135 ECONPILE 

93 SURIA CAPITAL HLDGS 136 GABUNGAN AQRS 

94 TAMBUN INDAH 137 GHL SYSTEMS BHD 

95 TUNE INS HOLDI 138 HUME INDUSTRIES BHD 

96 UCHI TECHNOLOGIES 139 I-BERHAD 

97 UOA DEVELOP 140 ICON OFFSHORE BERHAD 

98 UOA REAL ESTATE 141 KPJ HEALTHCARE 

99 W T K HOLDINGS BHD 142 KULIM MALAYSIA BHD 

100 YTL HOSPITALITY REIT 143 LAND & GENERAL BHD 

101 YTL E-SOLUTIONS BHD 144 MALAYSIAN BULK 

102 AIRASIA X 145 MALAYSIAN RESOURCES 

103 AMCORP PROP 146 ORIENTAL HOLDINGS 

104 BARAKAH OFFSHORE 147 PELIKAN INT'L CORP 

105 BERJAYA AUTO 148 PESTECH INTER 

106 BATU KAWAN 149 REACH ENERGY BHD 

107 CHEMICAL COMPANY 150 SCICOM MSC BHD 

108 CYPARK RESOURCES 151 SENTORIA GROUP 

109 HIAP TECK VENTURE 152 SKP RESOURCES BHD 
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153 SOUTHERN STEEL BHD 196 PETRON MALAYSIA 

154 VITROX CORPORATION 197 REACH ENERGY BHD 

155 WELLCALL HLDGS 198 SUNSURIA BHD 

156 ALAM MARITIM RES.BHD. 199 UNITED ULI CORP 

157 ALLIANZ MALAYSIA 200 CAN-ONE 

158 EVERGREEN FIBREBOARD 201 CHIN WELL HOLDINGS 

159 FIMA 202 DAIBOCHI PLASTIC 

160 GLOMAC 203 DESTINI 

161 GOLDIS BHD 204 EA TECHNIQUE (M) SDN 

162 HIBISCUS PETR 205 GEORGE KENT MALAYSIA 

163 HUNZA PROPERTIES BHD 206 HAI-O ENTERPRISE BHD 

164 IFCA MSC BHD 207 KIMLUN CORPORATION 

165 KUMPULAN PERANGSANG 208 LATITUDE TREE 

166 LATITUDE TREE 209 MUDA HOLDINGS BERHAD 

167 MCT BHD 210 OCK GROUP 

168 MITRAJAYA HOLDINGS 211 ONLY WORLD GROUP 

169 MRCB-QUILL REIT 212 ORIENTAL FOOD IND 

170 MUDA HOLDINGS BERHAD 213 RAPID SYNERGY BERHAD 

171 MALAYAN UNITED INDS 214 SHELL REFINING CO 

172 NCB HOLDINGS BHD 215 SLP RESOURCES BERHAD 

173 PERISAI PETROLEUM 216 VIVOCOM INTL HOLDIN 

174 PRESS METAL BERHAD 

  175 PROTASCO BHD 

  176 PUNCAK NIAGA HLDGS 

  177 REDTONE INT'L BHD 

  178 SHANGRI-LA HOTELS 

  179 SHIN YANG SHIPPING 

  180 TEO SENG CAPITAL 

  181 TIONG M LOG HLDGS 

  182 TMC LIFE SCIENCES 

  183 UNITED MALACCA BHD 

  184 V.S. INDUSTRY BERHAD 

  185 KUMPULAN EUROPLUS BHD 

  186 YNH PROPERTY BHD 

  187 BOUSTEAD PLANTATIONS 

  188 CCM DUOPH.BIOTECH 

  189 ECONPILE 

  190 HEVEABOARD BHD 

  191 HWANG CAPITAL 

  192 KAWAN FOOD BERHAD 

  193 LINGKARAN TRANS KOTA 

  194 LPI CAPITAL BHD 

  195 MAGNI TECH  
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Appendix B 

List of Companies for Exclusion from RSS 

1 DRB-HICOM 40 SOUTHERN STEEL BHD 

2 ECM LIBRA FINCIAL 41 ALAM MARITIM RES.BHD. 

3 MSM MALAYSIA 42 BATU KAWAN 

4 MUHIBBAH ENGINEERING 43 BOUSTEAD HEAVY 

5 EVERSENDAI 44 GLOMAC 

6 KUMPULAN EUROPLUS 45 GOLDIS BHD 

7 W T K HOLDINGS BHD 46 HWANG CAPITAL 

8 COASTAL CONTRACTS BERHAD 47 MUDA HOLDINGS BERHAD 

9 DIGI.COM BERHAD 48 NCB HOLDINGS BHD 

10 KLCC PROPERTY HOLDINGS BHD 49 PROTASCO BHD 

11 MEDIA CHINESE INTERNATIONAL BERHAD 50 SHANGRI-LA HOTELS 

12 MUDAJAYA GROUP BERHAD 51 TH HEAVY ENG 

13 PADINI HOLDINGS BERHAD 52 TIONG M LOG HLDGS 

14 UOA DEVELOPMENT BERHAD 53 KUMPULAN EUROPLUS 

15 AMWAY (MAL.) HDG. 54 XINGHE HOLDINGS BHD 

16 BINTULU PORT 55 YNH PROPERTY BHD 

17 BATU KAWAN 56 BOUSTEAD PLANTATIONS 

18 CHEMICAL COMPANY 57 CHEMICAL COMPANY 

19 LPI CAPITAL BHD 58 CYPARK RESOURCES 

20 UNITED PLANTATIONS 59 DUTALAND 

21 AL-AKQAR HEALTHCARE REIT 60 ECONPILE 

22 BELEC HOLDINGS 61 GUAN CHONG 

23 DATASONIC 62 HAI-O ENTERPRISE BHD 

24 DAYANG ENTER.HDG. 63 HIAP TECK VENTURE 

25 HUNZA PROPERTIES BHD 64 ICON OFFSHORE BERHAD 

26 KPJ HEALTHCARE 65 IJM CORPORATION BHD 

27 KUMPULAN PERANGSANG 66 IRIS CORPORATION 

28 KULIM MALAYSIA BHD 67 KKB ENGINEERING 

29 LION INDUSTRIES 68 LINGKARAN TRANS KOTA 

30 MALAYSIAN BULK 69 PANTECH GROUP 

31 MALAYSIAN RESOURCES 70 PETRA ENERGY BHD 

32 MALAYAN UNITED INDS 71 REACH ENERGY BHD 

33 ORIENTAL HOLDINGS 72 SENTORIA GROUP 

34 PERISAI PETROLEUM 73 SOUTHERN STEEL BHD 

35 PETRON MALAYSIA 74 ALAM MARITIM RES.BHD. 

36 PRESS METAL BERHAD 75 ALLIANZ MALAYSIA 

37 PUNCAK NIAGA HLDGS 76 AMAHRAYA REAL 

38 SCOMI GROUP BHD 77 ANN JOO RESOURCES 

39 SHIN YANG SHIPPING 78 CRESCENDO 
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79 DAIMAN DEVELOPMENT 

80 DELEUM 

81 GABUNGAN AQRS 

82 HUA YANG BHD 

83 IFCA MSC BHD 

84 LAND & GENERAL BHD 

85 LATITUDE TREE 

86 MK LAND HOLDINGS BHD 

87 MUDA HOLDINGS BERHAD 

88 PELIKAN INT'L CORP 

89 PERISAI PETROLEUM 

90 REDTONE INT'L BHD 

91 SALCON BHD 

92 SHIN YANG SHIPPING 

93 TEO SENG CAPITAL 

94 APM AUTOMOTIVE 

95 BERJAYA ASSETS 

96 FIMA 

97 HIBISCUS PETR 

98 HWANG CAPITAL 

99 KECK SENG (M) BHD 

100 KIM LOONG RESOURCES 

101 LANDMARKS BERHAD 

102 PLENITUDE BERHAD 

103 SHL CONSOLIDATED BHD 

104 SUMATEC RESOURCES 

105 SURIA CAPITAL HLDGS 

106 UNITED MALACCA BHD 

107 UOA REAL ESTATE 
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Appendix C 

Stock Prices of RSS New Inclusion List 

 

 

 

BUMI ARMADA LAFARGE MALAYSIA BHDMBM RESOURCES BERHADMALAYAN FLOUR MILLSOLDTOWN BERHADPPB GROUP BHDSCOMI GROUP BHDSUNWAY BHDWAH SEONG CORPAEON CREDIT SERVICE

L:ARMO L:LAFM L:MBMR L:MAFL L:OLDT L:PERL L:SCOM L:SUWY L:PDIH L:AEON

-20 -0.000933486 0.003255 -0.00989 0.047454 -0.00093 0.000605 -0.02725 0.011598 0.016505 0.026925

-19 0.00564449 0.004142 0.009123 0.010791 0.011988 -0.00765 0.003099 0.003099 0.009009 0.000755

-18 -0.003143085 0.009813 -0.01258 -0.00824 -0.01823 0.008713 -0.01412 -0.0006 0.010559 0.016798

-17 -0.009980583 -0.00404 0.003172 -0.00452 0.016625 -0.0076 -0.01053 -0.00079 -0.00206 0.005418

-16 0.006269147 -0.00201 0.00414 -0.01439 0.040933 0.011997 -0.02667 -0.01132 -0.01057 -0.02289

-15 -0.001146966 0.00302 0.001874 -0.00902 -0.00115 -0.00115 0.027424 -0.0092 0.010673 0.003744

-14 -0.000747939 -0.00075 0.002264 -0.00075 -0.03479 -0.00075 -0.00075 -0.00531 -0.00659 0.001831

-13 0.007304194 -0.01485 0.049792 -0.00619 0.02377 0.01559 0.001744 0.014486 -0.00413 0.001513

-12 -0.00442436 0.00427 0.052681 0.017105 -0.02476 -0.00496 0.028883 -0.00695 0.001105 -0.0197

-11 0.00832637 0.005921 -0.02721 -0.00511 0.002766 -0.00334 0.01628 0.006825 0.008676 0.000653

-10 0.013709478 0.014909 -0.02903 -0.01534 -0.0199 -0.01406 -0.02899 -0.00092 0.001429 0.005304

-9 0.001681819 0.004261 -0.01651 0.02079 0.004261 -0.01491 0.004261 0.004261 -0.00777 -0.00205

-8 -0.019994547 -0.00934 0.05959 -0.02031 -0.00405 -0.0073 -0.00405 0.017727 0.008127 -0.00714

-7 -0.00112

-6 0.009800832 -0.00115 -0.00115 0.015379 0.00348 0.011922 -0.01523 0.006968 -0.00115 -0.01076

-5 -0.00176

-4 0.015469647 0.025404 -0.02577 -0.01639 0.022913 0.024065 -0.01441 -0.00415 -0.00013 -0.01647

-3 -0.001809905 -0.02214 -0.0029 -0.0024 0.001365 -0.0146 0.020362 0.013954 -0.00014 -0.00489

-2 -0.007628024 -0.00736 0.026659 0.008444 0.000111 0.001718 0.000111 0.000111 -0.02348 -0.01009

-1 0.025879

0 -0.00170129 0.006452 -0.01292 -0.01257 0.013799 -0.00591 -0.04716 -0.0043 -0.0043 0.014285

1 -0.001858766 -0.00565 -0.00506 0.000734 0.000734 -0.00409 0.000734 -0.00328 -0.00546 0.026201

2 -0.020301287 0.004266 9.93E-05 -0.00491 -0.00602 -0.00601 -0.00316 0.024343 -0.01879 0.003084

3 -0.00336402 -0.01415 -0.00336 -0.00336 -0.03051 -0.0083 -0.06397 -0.02374 0.015929 0.002003

4 0.003207354 -0.00915 -0.00556 0.005863 0.006691 -0.01088 0.013517 0.009565 -0.00892 -0.00068

5 0.007145

6 0.016713

7 0.008818557 0.009737 0.013219 0.020678 -0.00453 0.000467 0.01134 -2.1E-05 0.007531 0.024734

8 0.013779931 0.001248 -0.01437 -0.01623 0.004774 -0.00315 0.000166 0.000166 0.018986 0.023411

9 0.01741288 -0.00359 -0.02178 -0.00652 0.015576 0.020118 0.033065 0.005807 0.043687 -0.01226

10 -0.005938969 -0.0044 0.0043 0.012703 -0.00022 -0.00387 -0.01085 0.0043 -0.01284 -0.00256

11 0.008787622 0.003615 0.003615 -0.01305 -0.00548 0.015147 -0.01177 0.020017 -0.01442 -0.00621

12 -0.006641344 0.008753 -0.00194 0.001077 0.001077 0.001077 -0.03017 0.025527 0.007201 0.006245

13 -0.003039195 0.037639 -0.00045 0.016503 -0.00962 0.007697 -0.01658 0.011487 -0.00653

14 -0.002375409 -0.01441 0.010176 0.020025 -0.00498 0.007949 0.044205 -0.00875 -0.00498

15 0.00193691 0.005217 -0.01519 0.004881 -0.00325 -0.00963 -0.01887 -0.0113 -0.00876 -0.00187

16 0.001947952 -0.0033 -0.00107 -0.00612 0.011207 -0.01892 -0.01393 -0.00569 0.001948 -0.01023

17 2.46278E-05 0.001079 0.018206 -0.01624 -0.01832 0.001664 0.016154 0.019746 -0.00613 0.001846

18 -0.01088547 0.020145 0.003599 0.008223 -0.00831 0.004787 -0.02418 -0.03189 -0.00211 -0.0122

19 0.005288435 0.004214 0.00894 -0.01614 0.014135 0.003347 0.048503 0.024271 0.000116 0.002215

20 -0.011972858 -0.00013 0.000892 0.009156 -0.00372 -0.00233 -0.02988 0.020703 0.000892 0.00993
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ALAM MARITIM RES.BHD.AMWAY (MAL.) HDG.ANN JOO RESOURCESAPM AUTOMOTIVEBINTULU PORTBERJAYA ASSETSBATU KAWANBOUSTEAD HEAVYCHEMICAL COMPANYCRESCENDO

L:ALAM L:AMWA L:ANNJ L:APMA L:BINT L:GOLD L:BATU L:SFCM L:CMCO L:CRES

-20 -0.02698 0.003435 -0.02695 -0.00578 0.010058 -0.00105 0.310206 -0.02609 -0.00661 -0.10666

-19 0.005494 0.005494 0.012814 -0.00859 0.005494 0.01673 0.083209 -0.01534 -0.00298 0.009066

-18 0.039143 0.011322 -0.00701 0.001152 -0.00701 -0.02368 -0.00489 0.014265 0.001536 0.003665

-17 0.015849 -0.00785 0.001964 0.016057 -0.00621 0.055937 -0.00727 0.035457 0.010739 0.053649

-16 -0.01974 -0.02074 -0.00534 -0.02442 -0.01254 -0.04978 -0.02208 -0.01254 -0.05421 -0.00258

-15 -0.01539 -0.0009 -0.00806 -0.00291 -0.0009 -0.00643 0.013002 -0.0009 -0.0096 -0.01406

-14 0.001831 0.010095 0.001831 0.019903 0.004616 0.001831 0.001831 -0.03817 -0.00694 0.035164

-13 -0.0279 -0.01324 0.001513 0.005457 0.001513 0.001513 -0.00482 0.039013 -0.00734 -0.00816

-12 0.021523 0.002124 0.006003 0.006655 -0.0012 -0.0012 -0.0012 -0.0012 0.052368 -0.02401

-11 0.01429 0.007767 0.029886 -0.00053 -0.00053 -0.00053 0.000537 -0.00053 0.00795 0.026142

-10 -0.00929 0.005304 -0.00945 0.007253 0.005304 0.005304 0.007425 0.021368 -0.0031 -0.01742

-9 0.027576 -0.00699 0.005876 -0.02929 0.004891 -0.00205 -0.00417 0.009804 -0.01053 0.007913

-8 -0.01565 0.003702 -0.00912 0.008743 -0.00126 -0.00681 -0.0002 0.018275 0.015837 0.005322

-7 -0.00703 -0.00703 -0.00703 0.006828 -0.00703 -0.00145 -0.00068 -0.02619 -0.04065 -0.00703

-6 -0.01712 -0.00253 -0.00253 0.017005 -0.00253 -0.00808 0.002737 -0.00643 -0.01122 0.013813

-5 0.014244 -0.00057 -0.00762 -0.00057 0.013222 0.005015 -0.00162 -0.00841 0.008201 -0.01343

-4 0.080449 -0.00313 0.000157 -0.00176 0.000157 0.000157 -0.00194 -0.01565 0.008852 -0.0031

-3 0.066297 -0.00292 -0.00127 0.000649 -0.00127 -0.00127 -0.00232 0.010777 -0.00989 -0.01107

-2 0.004719 -0.00161 0.028558 -0.00544 0.011995 -0.00161 -0.00371 0.022199 0.041868 0.011591

-1 -0.03491 0.011415 -0.00346 -0.00346 -0.00346 -0.01457 -0.01821 -0.00346 -0.02013 0.012826

0 3.34E-05 -0.00648 -0.00772 0.00388 -0.01339 3.34E-05 0.002172 0.007785 0.008508 0.044905

1 -0.00424 -0.00424 -0.019 -0.00808 -0.00424 -0.00424 -0.00424 -0.00424 0.004159 -0.00424

2 -0.0026 -0.0026 0.005332 0.003171 0.031416 -0.0026 0.001671 -0.0026 0.005735 0.009672

3 0.01386 -0.00241 0.000873 0.033378 0.000873 0.000873 -0.00444 -0.0299 0.000873 0.003903

4 -0.00596 -0.00284 0.007441 0.000448 -0.01271 0.006066 0.000448 0.020289 -0.01608 0.009511

5 0.02424 0.008185 -0.01682 -0.01363 0.004885 -0.01187 0.009158 0.004885 0.004885 -0.04003

6 -0.0106 0.010281 -0.00593 0.005831 -0.01128 -0.00931 -0.00539 -0.02518 -0.00635 -0.01048

7 -0.03877 0.004355 -0.00269 0.02379 0.005755 0.012512 -0.00678 -0.00749 -0.01291 -0.00336

8 0.003823 0.000356 0.012507 -0.00107 0.017475 0.002814 0.007995 0.00523 0.014458 -0.00293

9 0.004073 0.00228 -0.00979 0.002928 -0.0093 -0.00264 -0.01345 -0.00264 -0.01119 -0.00264

10 0.005191 -0.008 -0.00148 0.01513 -0.00148 0.004239 0.009454 -0.00148 0.007145 0.030783

11 -0.01296 0.001922 0.007487 0.011169 0.00028 0.023007 -0.01053 0.00028 0.008827 -0.03722

12 0.016404 0.001342 0.002981 0.024525 0.023115 -0.01924 0.002981 0.031321 0.002981 -0.0165

13

14

15 -0.0162 0.000334 -0.01011 0.016382 0.010207 -0.01431 -0.00295 0.048231 -0.0199 0.016917

16 0.020951 0.000652 -0.00589 -0.00417 -0.00589 -0.00015 -0.00262 -0.00215 0.002726 -0.00265

17 0.01383 0.008888 0.000758 0.000758 0.013745 -0.00496 -0.00687 0.000758 -0.00779 0.039593

18 -0.01206 -0.01528 0.02337 0.002569 0.000847 0.000847 0.003043 -0.01035 0.000847 0.032

19 0.002215 0.002215 -0.01981 0.000497 0.002215 0.002215 0.005501 -0.00911 0.010836 -0.02195

20 -0.00755 0.013722 0.005525 0.039948 0.005525 0.005525 0.00225 -0.00974 -0.00302 -0.03163
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DAIMAN DEVELOPMENTDRB-HICOMEVERSENDAIGOLDIS BHDHAI-O ENTERPRISE BHDHUA YANG BHDIHH HEALTHCAREFIMA KIM LOONG RESOURCESKUMPULAN PERANGSANG

L:DAIM L:DVRS L:EVES L:TANT L:HAIO L:HUAY L:IHHH L:FIMA L:KIML L:SHAH

-20 -0.03721 -0.00819 -0.03021 0.020213 -0.02768 -0.08564 -0.00513 -0.00678 0.018461 -0.03476

-19 -0.01359 -0.02425 -0.04346 -0.00932 0.005494 -0.04335 0.005494 0.005494 -0.00701 0.021133

-18 0.000771 0.015977 0.007695 -0.00218 0.02044 0.007472 -0.00958 -0.0039 -0.00701 0.053724

-17 0.009234 -0.00621 0.008283 -0.00087 0.009057 0.022992 -0.00363 -0.00776 -0.00199 0.001048

-16 0.006468 -0.00505 0.023171 -0.01254 -0.0163 -0.02326 0.002881 -0.01254 -0.00414 0.001868

-15 -0.01583 0.006533 -0.0009 -0.00622 0.025513 0.006746 -0.00597 0.000652 -0.00507 0.076446

-14 0.043498 -0.00555 0.02252 0.007176 0.001831 0.065714 0.012009 0.005452 0.010199 -0.0304

-13 -0.01303 0.001513 -0.00524 -0.0038 -0.00584 0.028266 0.001513 0.001513 0.001513 0.116577

-12 -0.00489 -0.0012 -0.00801 -0.00601 -0.0012 -0.01452 -0.0012 0.024569 0.011244 0.101308

-11 -0.00053 0.003192 0.006324 0.009679 -0.00423 0.002996 0.004513 0.013043 -0.00053 0.065362

-10 0.005304 0.005304 0.005304 -1.2E-05 0.001586 0.011737 -0.00472 0.006791 -0.00289 -0.03571

-9 -0.00946 -0.00946 0.045566 -0.00686 -0.00578 -0.00845 0.00301 0.017749 0.002079 -0.00205

-8 0.002475 -0.00126 -0.01424 0.003577 0.002489 -0.00477 -0.00378 0.021559 -0.00537 -0.03921

-7 -0.01447 -0.00703 -0.02677 -0.01184 0.000429 -0.01349 -0.00703 -0.01368 -0.0029 -0.04586

-6 -0.01002 -0.00626 0.024319 0.002307 0.001177 0.017556 -0.00253 0.000818 0.001589 -0.02012

-5 0.003202 0.003174 0.005965 -0.00057 -0.00795 -0.01389 -0.00057 0.002762 -0.00057 0.118129

-4 0.003916 0.000157 0.097559 0.025277 -0.00356 0.007199 0.000157 0.001581 -0.00804 0.010827

-3 0.013711 -0.00127 -0.01902 0.003422 -0.005 0.037774 -0.0038 -0.00127 0.011126 -0.03294

-2 0.02422 0.005853 0.004414 -0.00628 0.00588 -0.02348 -0.00161 -0.00019 -0.00569 -0.04461

-1 0.014525 -0.00716 0.020491 0.001232 -0.00346 0.025209 0.011729 0.006005 -0.01166 0.002235

0 -0.01057 0.011186 -0.01751 -0.00464 -0.00368 3.34E-05 0.019983 -0.01872 0.008298 -0.04528

1 -0.01853 -0.0116 -0.02805 -0.00424 0.00695 -0.00424 0.010426 0.012 -0.00424 -0.01611

2 0.004648 0.001106 0.009597 -0.0026 0.034302 -0.01486 -0.0026 -0.00119 -0.0026 -0.0086

3 -0.00632 -0.00651 -0.02322 0.000873 -0.00269 -0.01211 -0.00154 0.005568 0.004971 0.012953

4 0.007694 -0.00327 -0.01807 0.000448 -0.00312 -0.01213 0.000448 -0.00282 -0.00363 -0.01149

5 -0.0167 -0.00631 -0.01398 0.004885 -0.02379 0.014729 -0.02169 0.003478 0.004885 0.053207

6 -0.00897 -0.00549 0.002057 0.002057 0.016817 0.014672 0.002057 0.003465 0.006155 0.030226

7 0.008795 -0.02171 -0.01954 0.012512 -0.01294 5.44E-05 0.005068 0.005011 0.000267 0.006908

8 0.000798 0.016752 0.023557 -0.00815 0.008261 -0.00293 -0.00293 -0.01096 0.001199 -0.01358

9 0.012232 0.001223 0.010265 -0.00264 0.008432 -0.01583 -0.00014 -0.00264 -0.00675 0.013818

10 0.049807 -0.00148 0.011263 -0.00148 0.009473 0.004916 -0.00397 -0.00148 0.010921 0.009733

11 0.035123 -0.00357 0.006569 -0.00496 0.018331 0.01356 -0.00222 0.009804 -0.02829 -0.00526

12 -0.00039 0.006842 0.021731 0.00825 -0.00766 -0.00671 0.002981 -0.01117 -0.00962 -0.00259

13

14

15 -0.00295 0.008588 -0.02136 -0.00295 0.000634 -0.00295 -0.00044 -0.00152 -0.00295 0.013861

16 -0.01941 -0.0097 0.025355 -0.00065 -0.00947 -0.00244 0.014105 -0.00589 0.002616 0.021662

17 0.000758 0.000758 -0.01136 -0.00446 -0.00641 0.000758 0.003209 0.00888 0.000758 0.021616

18 0.014546 -0.00297 -0.00529 0.000847 0.004458 0.003714 0.025297 -0.00057 0.000847 0.053387

19 0.002215 0.036698 -0.01013 0.002215 0.002215 -0.00064 -0.00972 0.000317 -0.002 0.002215

20 -0.00799 0.031451 0.005525 0.005525 -0.00527 0.02158 0.000694 0.004098 0.001288 -0.01444
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KECK SENG (M) BHDLANDMARKS BERHADLPI CAPITAL BHDLINGKARAN TRANS KOTAMSM MALAYSIAMUHIBBAH ENGINEERINGMALAYAN UNITED INDSNCB HOLDINGS BHDORIENTAL HOLDINGSPLENITUDE BERHAD

L:KECK L:LAND L:LPAC L:LINK L:MSM L:MUHI L:MAIM L:KECT L:ORNH L:PLET

-20 -0.00594 -0.03419 -0.00288 0.005533 -0.0099 -0.02994 0.010058 -0.02186 0.010058 -0.00364

-19 0.001429 0.005494 -0.00633 0.000949 0.023824 -0.00145 0.005494 0.016483 0.005494 -0.02228

-18 -0.00089 0.011507 -0.00442 -0.00701 -0.00501 0.04194 0.020016 -0.01788 -0.00701 0.002513

-17 0.00596 -0.00621 -0.0088 -0.00621 -0.00621 0.040457 -0.03253 -0.00621 -0.00723 -0.01093

-16 -0.00854 -0.00345 -0.00197 -0.01254 -0.01454 0.095737 -0.01254 -0.00155 -0.01153 0.001675

-15 0.005086 -0.0009 0.013605 0.003664 0.005098 -0.01814 -0.0009 -0.0009 0.001128 0.008444

-14 -0.00015 0.001831 0.001831 0.001831 0.001831 0.066158 0.001831 0.025744 0.001831 -0.0028

-13 0.001513 0.010522 0.000248 0.001513 0.001513 -0.04244 0.001513 0.018498 -0.00254 0.015466

-12 0.00476 0.03451 -0.01289 -0.0012 -0.0012 0.044773 -0.0012 0.000884 -0.00324 0.026319

-11 0.001451 0.016716 0.011301 -0.00053 -0.00053 0.026948 0.053529 0.001558 0.000494 0.017332

-10 0.011221 -0.00317 0.020888 0.005304 -0.00861 0.005304 -0.02034 0.007383 0.005304 0.005304

-9 0.001868 -0.0106 -0.00973 -0.00205 0.014076 0.07816 0.024262 0.002096 -1.7E-05 -0.00205

-8 -0.01298 -0.00988 0.002609 -0.00126 -0.00324 -0.00621 -0.05254 0.000809 -0.00532 -0.00126

-7 -0.00506 -0.00703 -0.00578 -0.00703 -0.00306 -0.02693 0.019994 -0.01528 -0.00601 0.006125

-6 -0.0045 0.014865 -0.00128 -0.00253 -0.00649 -0.01775 -0.02884 -0.00668 -0.00355 -0.00253

-5 0.015239 -0.00057 -0.00182 0.001702 -0.00057 0.061284 0.026456 -0.00057 -0.00057 0.029732

-4 -0.00763 -0.01694 -0.00629 -0.00211 -0.00183 0.111807 0.000157 0.000157 -0.01005 -0.00825

-3 0.002651 0.042208 8.42E-05 -0.00127 -0.00127 0.086066 -0.00127 0.000817 0.009039 -0.01822

-2 -0.00747 0.006723 -0.00296 0.000663 0.000382 0.030518 0.024706 -0.00161 0.003492 -0.00161

-1 -0.0015 -0.02825 -0.02795 -0.00573 0.000515 -0.01902 -0.00346 -0.00346 -0.00346 -0.00777

0 3.34E-05 3.34E-05 0.001323 3.34E-05 3.34E-05 0.015844 -0.05125 0.006283 0.001049 3.34E-05

1 -0.00424 0.029654 -0.00424 -0.00197 -0.02801 -0.0237 0.022783 -0.0001 -0.00019 -0.00424

2 0.005245 -0.0026 -0.00656 -0.00487 -0.0026 0.005339 -0.0026 -0.0026 0.007503 -0.00693

3 -0.00107 -0.00732 0.002266 0.000873 0.00493 0.036306 -0.02544 -0.00325 0.004873 -0.02087

4 0.017992 -0.00782 0.001739 0.000448 0.010549 -0.00335 0.000448 0.002518 -0.00354 0.000448

5 -0.00278 0.004885 0.006175 0.004885 0.004885 -0.02183 0.004885 -0.01164 -0.01112 -0.00845

6 0.002057 -0.00628 0.00602 0.002057 0.008057 -0.00971 0.002057 -0.01055 -0.00201 0.011066

7 -0.01065 -0.0127 0.008564 0.012512 0.012512 -0.05495 -0.01452 -0.00238 0.000267 -0.02767

8 0.006948 0.022929 -0.00293 -0.00293 -0.00293 0.026854 0.024844 0.007866 0.014628 0.029625

9 0.003233 0.014169 0.001325 -0.00264 0.001338 0.034552 -0.00264 -0.01332 0.000408 -0.02516

10 0.012143 -0.00148 -0.00542 0.00307 -0.00544 0.014461 -0.00148 0.013643 0.000549 0.007741

11 0.023313 0.033338 0.002955 -0.00424 0.002268 -0.02325 -0.02675 0.00028 -0.00275 0.00028

12 0.010486 -0.00502 0.005649 0.002981 0.002981 -0.00104 0.002981 0.024258 -0.00411 0.002981

13

14

15 0.010085 0.013178 -0.01083 -0.00295 -0.00295 -0.01908 -0.03073 -0.00295 -0.00295 0.029013

16 -0.00773 -0.00589 -0.0046 -0.00589 -0.00589 0.018695 0.022676 -0.00589 -0.00589 0.002955

17 -0.00293 0.024567 0.011373 0.000758 0.000758 0.004758 0.000758 0.000758 0.000758 -0.00801

18 0.000847 0.024103 -0.00308 0.000847 0.000847 -0.02306 0.000847 -0.01999 0.001868 0.000847

19 0.009609 -0.00536 -0.00439 0.002215 0.002215 -0.00187 -0.02556 0.029875 -0.00084 -0.00221

20 0.022039 0.005525 0.002846 0.005525 0.005525 0.026017 0.005525 -0.02139 -0.00879 -0.00336
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PRESS METAL BERHADSHANGRI-LA HOTELSSOUTHERN STEEL BHDTH HEAVY ENGUNITED PLANTATIONSKUMPULAN EUROPLUSYNH PROPERTY BHDAEON CREDIT SERVICEAL-AKQAR HEALTHCARE REITAMAHRAYA REAL

L:PMET L:SHAN L:SOST L:THHE L:UTDP L:KEUR L:YNHA L:AEON L:ALQR L:AMRT

-20 -0.03094 -0.00501 -0.0236 -0.02396 -0.04829 -0.00868 -0.00505 -0.00363 0.014805 -0.00827

-19 -0.01588 -0.00424 -0.01252 -0.00859 0.009768 0.005494 -0.02453

-18 0.014833 -0.00701 0.100634 0.014417 0.014265 0.003039 0.003305

-17 -0.00621 -0.00621 -0.07634 -0.00621 -0.00829 0.002745 -0.00076 -0.00757 -0.00859 0.013969

-16 -0.02442 -0.00412 0.005272 0.022422 -0.03481 0.01507 -0.00239 0.002326 -0.00396 0.006037

-15 -0.03456 -0.0009 0.010183 0.005855 -0.02297 0.007735 -0.00626 0.008894 0.039423 -0.01663

-14 -0.00314 -0.02324 -0.02067 -0.0183 -0.01127 -0.00673 -0.0231 -0.00595 -0.00595 -0.00595

-13 0.001513 0.001513 0.013319 -0.00534 -0.00217 0.001513 0.00635 0.021979 -0.01153 -0.00417

-12 -0.0012 0.013082 0.009881 0.019486 -0.0012 0.096685 -0.01152 0.007573 -0.00442 -0.00442

-11 0.004475 -0.00053 -0.00053 0.060286 -0.00053 0.007342 -0.00053 0.009565 -0.00081 -0.00081

-10 0.067493 -0.00878 0.011074 0.018043 0.005304 0.005304 0.005304 0.016381 0.019465 -0.00035

-9 0.01434 -0.00205 -0.00205 -0.00834 -0.00353 -0.02547 0.003506 0.010373 -0.00122 0.003803

-8 -0.01278 -0.00126 -0.01789 -0.02024 -0.00126 0.05647 -0.00679 -0.00159 -0.02636 -0.01446

-7 0.004622 -0.00132 -0.02454 0.00587 -0.00629 0.016476 0.003391 0.021226 0.008688 -0.00888

-6 -0.01174 -0.00821 -0.00253 0.073907 -0.00253 -0.00253 -0.00734 0.018702 -0.00231 -0.00231

-5 -0.01685 -0.00057 -0.00057 0.011263 0.003132 -0.00877 -0.00057 0.009127 0.000896 -0.00931

-4 0.004885 0.000157 0.017971 0.070332 0.000157 -0.00729 -0.01574 -0.02881 -0.01642 -0.00676

-3 -0.00598 -0.00127 0.009814 -0.00674 0.000205 -0.00877 -0.00127 -0.00027 0.008644 -0.00406

-2 0.003118 -0.00447 0.032435 0.020368 -0.00235 -0.00161 0.035609 -0.00978 0.00469 -0.00798

-1 0.001245 -0.00489 -0.00346 0.012668 -0.0042 0.004096 -0.01362 0.000466 0.006108 0.000872

0 3.34E-05 -0.0014 -0.01671 -0.037 -0.00661 -0.00747 0.004821 0.007767 -0.01241 -0.01026

1 -0.00424 -0.00424 -0.00424 -0.02622 -0.00499 0.003312 -0.00901 0.010421 -0.00218 -0.03393

2 -0.0026 -0.0026 0.014428 0.025492 -0.00483 -0.0101 -0.00807 0.001827 0.013439 0.005976

3 -0.0202 0.000873 -0.02089 0.006337 -0.01105 0.000873 -0.00394 0.000419 0.006437 0.004494

4 0.01241 0.009069 0.011286 -0.01586 -0.00106 -0.01551 -0.00992 0.004097 0.042667 -0.00145

5 0.004885 -0.00366 0.016172 -0.05036 -0.00191 -0.01901 -0.0007 -0.00662 -0.00524 0.000197

6 -0.00267 0.002057 -0.0091 -0.00379 -0.00175 0.009924 -0.00286 0.025597 0.003497 0.003497

7 -0.01124 0.012512 0.006869 -0.02866 0.006405 0.012512 0.001926 0.013675 -0.01556 0.010972

8 -0.0005 0.001377 -0.01372 0.046146 -0.00447 -0.00293 0.034156 -0.01295 -0.00356 -0.01431

9 0.007071 -0.00264 -0.00264 -0.00849 -0.00495 0.006035 0.002864 -0.0135 0.027024 0.005441

10 -0.01109 -4.5E-05 0.004262 -0.00736 0.000838 0.014002 -0.00148 -0.00842 -0.00719 -0.00014

11 -0.007 0.00028 -0.00542 -0.01155 -0.00357 0.00028 0.00028 0.006163 0.000462 0.012989

12 0.007871 0.002981 -0.04177 0.008969 0.002209 -0.00464 -0.00249 -0.0167 -0.0127 -0.00556

13 -0.01009 -0.00305 -0.00305

14 0.008883 0.001791 -0.00361

15 0.004349 -0.00295 0.049902 0.020859 0.009414 0.004729 0.007366 -0.00322 0.006793 -0.0004

16 -0.01314 -0.01161 -0.0116 0.023175 -0.00513 0.002572 -0.00589 0.012854 -0.00841 -0.00671

17 -0.01384 -0.00068 0.011658 0.040306 0.004572 0.000758 0.006204 -0.00456 -0.00015 -0.00734

18 -0.00162 0.006603 0.000847 -0.01002 -0.01055 0.000847 -0.00457 -0.00875 -0.00895 -0.00727

19 0.009641 -0.01066 0.002215 0.002215 0.001447 -0.01374 0.002215 -0.00667 -0.01546 0.004422

20 0.005525 0.005525 -0.00526 -0.00546 0.009371 -0.00215 -0.00469 -0.00561 -0.0188 0.001261
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AMFIRST REALAXIS REAL EST.INV.TST.BERJAYA LANDBOILERMECH HDG.BONIA CAPITALAND MALAYSIA MALL TRUSTCOASTAL CONTRACTSDELEUM DIGI.COM DATASONIC

L:AFRT L:AXRE L:BERL L:BOIL L:BONI L:CAPI L:COAS L:DLEM L:MUSW L:DAGR

-20 -0.01817 -0.00827 -0.00827 -0.00827 -0.01747 -0.00827 -0.02608 -0.00573 -0.0104 -0.02203

-19

-18

-17 0.013969 0.013969 0.013969 0.013969 0.02557 0.013969 0.003606 0.004445 0.011837 0.023271

-16 -0.00396 0.031124 -0.00396 -0.00396 -0.00396 0.010425 0.00389 0.015267 -0.00396 0.005253

-15 0.003269 0.003439 -0.00673 0.004764 -0.03196 -0.04928 0.006256 -0.00421 0.029594 0.025233

-14 -0.00595 -0.00595 -0.00595 0.016781 -0.00595 0.001462 -0.00082 -0.01347 0.018796 0.007329

-13 -0.00417 0.01596 -0.01031 0.006937 -0.00417 0.003178 0.039193 0.003411 0.001862 0.074428

-12 -0.01432 -0.00113 -0.01677 -0.01541 -0.00442 0.017476 -0.00442 0.014399 0.027579 0.052259

-11 0.009194 0.002473 0.017944 -0.01192 -0.00081 -0.00795 -0.01548 0.033677 -0.00274 0.003026

-10 -0.00525 -0.00515 0.00465 0.019632 0.001121 -0.00254 0.012095 0.007031 -0.01477 0.050452

-9 -0.00622 0.002079 -0.00122 -0.00122 -0.01539 -0.00122 0.045576 0.011842 0.000759 0.060822

-8 -0.01451 -0.00775 -0.00446 0.013993 -0.00446 -0.0117 0.035542 0.070572 -0.00051 0.084889

-7 -0.00385 -0.00868 0.001226 0.001226 0.003621 -0.02067 0.048737 0.033941 0.001226 -0.08079

-6 -0.01251 -0.00231 -0.00231 0.012186 -0.00231 0.005156 0.008493 0.038876 -0.01609 0.083604

-5 -0.01972 -0.00244 -0.00524 0.000896 0.000896 -0.00651 0.01799 0.020166 0.018861 0.026213

-4 -0.01739 0.021808 -0.0016 -0.01589 0.073666 0.00586 -0.03312 -0.01454 0.000358 0.001483

-3 0.01182 0.007661 0.001125 -0.0025 0.028903 0.023347 -0.03792 -0.03517 -0.00279 0.01651

-2 -0.01865 -0.00277 -0.02746 -0.00277 0.0102 0.018967 -0.00277 0.024947 0.009015 -0.0058

-1 0.000731 0.009354 0.037753 -0.00117 -0.0067 0.020292 0.010622 -0.03002 -0.00554 0.003068

0 -0.005 -0.005 0.007271 -0.00866 -0.00284 -0.005 -0.03196 -0.005 -0.005 0.013294

1 -0.01299 0.001052 0.028119 0.001493 -0.01297 0.025788 -0.03221 0.00732 0.009604 0.07566

2 0.000512 0.009202 9.37E-05 0.013302 0.005976 0.019581 0.005976 -0.02331 -0.00373 -0.00514

3 0.004524 -0.01062 -0.00689 0.009939 -0.00642 0.005741 0.029982 -0.01121 -0.00293 0.024311

4 -0.00145 -0.00145 -0.0074 -0.00505 0.012803 0.011882 0.072452 0.019235 -0.00342 -0.00693

5 0.027549 0.033724 -0.00524 -0.01607 0.000168 -0.0184 0.014117 0.034762 -0.0013 0.014046

6 0.003497 0.022247 0.003497 0.007147 -0.00511 0.003497 0.011936 0.034266 -0.00042 0.030524

7 0.005567 0.011702 0.005567 0.001931 0.021836 0.005567 -0.01535 0.029945 0.003598 0.016093

8 0.001729 -0.00966 -0.00356 -0.00721 0.058338 0.003105 0.004985 -0.01279 0.002355 -0.01137

9 0.005441 0.005441 0.005441 0.001778 0.032577 0.018687 0.024509 0.071618 0.00152 -0.00243

10 0.00512 0.009059 0.005845 -0.00014 0.037039 -0.00014 -0.0043 0.022386 -0.00014 -0.01337

11 0.007554 0.007554 0.007554 0.007554 0.064158 0.001018 0.003379 -0.00953 0.001649 -0.01657

12 -0.0108 -0.01468 -0.00556 -0.00924 -0.03681 -0.01872 0.046849 0.056195 0.002359 -0.01655

13 0.007474 0.009218 -0.02091 -0.01043 -0.00766 -0.00305 -0.017 0.01332 0.004806 0.021948

14 0.006999 0.019972 0.019972 0.038965 0.017531 0.001791 -0.02245 -0.00457 0.001791 -0.00634

15 -0.00558 0.011503 -0.0004 -0.02549 -0.02046 0.006265 0.030654 -0.0324 -0.0004 -0.0086

16 -0.00127 0.013435 -0.00127 0.006082 0.009892 -0.02114 -0.01332 -0.00127 0.010425 0.012504

17 0.003072 -0.02184 -0.0133 -4.5E-05 -0.01194 -0.02761 0.002818 -0.00734 0.00229 0.022547

18 -0.01212 -0.01358 -0.00181 0.012682 0.014825 -0.00181 -0.02394 -0.01018 0.007732 0.021936

19 0.009344 -0.01595 -0.01305 0.048928 0.01711 -0.00107 -0.00107 -0.00285 0.008379 0.058206

20 0.000952 0.022987 0.007918 0.006001 0.004726 0.002694 0.004027 -0.0091 0.003288 0.010395
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ECO WORLD DEV.GROUPFAVELLE FAVCOGD EXP CARRIER BHDGUAN CHONGHEKTAR REITHONG LEONG INDUS BHDHOCK SENG LEE BERHADHUNZA PROPERTIES BHDIGB REAL KKB ENGINEERING

L:SNDS L:FAFV L:GDEX L:GUAH L:HKRT L:HONI L:HOCE L:HUPR L:IGBE L:KKBE

-20 0.041843 -0.00202 -0.03394 0.048871 -0.02143 0.0063 -0.00827 0.006957 0.017152 -0.01234

-19

-18

-17 0.009032 -0.03262 0.013969 -0.04009 0.013969 0.118996 -0.00825 -0.00103 0.005704 0.001724

-16 -0.01058 0.038382 0.031168 0.017465 -0.01063 0.004566 0.001719 -0.02427 -0.0123 -0.0081

-15 -0.01561 -0.00673 0.011451 0.000262 -1.9E-05 0.011393 -0.01238 -0.00673 0.001673 0.001568

-14 0.009732 -0.00907 0.019054 -0.02678 -0.00595 0.018579 -0.01731 -0.01631 0.002388 -0.00595

-13 -0.00142 -0.00417 0.037637 0.024194 0.002492 0.038297 0.001573 0.001061 -0.01244 -5.9E-05

-12 -0.01817 0.004983 0.026794 0.002475 -0.00442 -0.02109 0.001293 -0.00442 0.003912 0.003775

-11 -0.00304 0.039567 0.053248 -0.00766 -0.00081 -0.01775 -0.00081 -0.00081 0.023988 -0.00487

-10 0.02979 0.00465 0.026189 0.011547 0.00465 0.026873 -0.00103 -0.00056 0.012715 0.00465

-9 -0.00776 -0.01615 0.012835 0.012477 -0.00122 -0.00122 -0.00694 -0.00122 -0.04122 -0.00122

-8 0.036135 0.010694 0.002473 -0.00446 -0.01108 -0.00633 -0.0102 0.006014 -0.02112 -0.00038

-7 0.040235 0.004211 0.022858 0.007982 0.001226 -0.01267 0.001226 -0.00914 -0.00725 0.033746

-6 -0.00028 0.03936 0.120889 0.017828 0.00436 -0.00383 -0.01387 0.008165 -0.01085 0.005567

-5 -0.00113 0.009468 -0.04795 0.014054 -0.01235 0.002422 0.012592 0.026803 -0.00772 0.004803

-4 -0.0016 -0.0101 0.004703 -0.0016 0.005108 -0.00617 -0.01894 0.033751 -0.0016 -0.00549

-3 0.001125 0.001125 0.033354 -0.01836 0.001125 -0.0004 0.018772 -0.02327 -0.01627 -0.00278

-2 -0.01952 -0.00849 -0.01578 0.010473 -0.03611 0.003358 0.008788 -0.00277 0.006077 -0.01454

-1 0.01488 0.008981 -0.00619 0.006108 0.019901 0.003061 0.006108 0.001108 0.01488 0.002139

0 -0.01574 -0.00786 -0.01123 -0.02461 -0.0118 0.001495 -0.01643 -0.04017 0.012393 -0.01297

1 -0.00839 -0.00506 -0.00218 -0.00218 -0.00218 -0.00712 0.015157 0.003025 0.023457 -0.00218

2 -0.00287 -0.01996 -0.00029 -0.06736 0.012825 -0.01119 -0.00539 0.000795 -0.01069 0.00196

3 -0.01147 0.010864 0.024255 0.013418 -0.00097 0.008731 0.004777 -0.00097 0.007505 -0.00097

4 0.026666 0.024865 0.024032 0.019826 0.005352 0.015843 -0.00145 -0.00145 -0.00145 -0.00145

5 -0.00524 -0.00524 0.012757 -0.02607 -0.00524 0.000807 -0.01095 0.005179 -0.02204 0.006859

6 0.001433 0.012044 0.039692 -0.0036 0.010254 0.009881 0.003497 0.003497 0.003497 0.003497

7 -0.00271 -0.01138 0.028313 -0.00872 -0.00786 0.005567 -0.02317 -0.00474 0.014114 -0.0024

8 0.030849 -0.0208 0.013912 -0.00356 0.003241 -0.00804 -0.02131 -0.00356 -0.00356 -0.00356

9 -0.01573 0.005441 0.021835 0.019934 0.012198 0.017435 0.041586 -0.00498 0.005441 0.021506

10 -0.0022 0.008629 0.01061 -0.00014 -0.00685 -0.00311 -0.00596 0.00512 -0.00862 -0.00014

11 0.00549 -0.00984 0.007554 -0.00673 0.007554 0.000125 -0.00414 0.007554 0.007554 0.007554

12 -0.01383 -0.01146 0.011155 0.001684 -0.00556 -0.01043 -0.02331 -0.00033 -0.00556 -0.01742

13 0.001119 0.041458 -0.03519 -0.00305 0.010461 -0.00606 -0.00305 -0.00826 -0.0116 0.000948

14 0.005944 0.001791 0.007196 0.05215 -0.00488 0.009712 0.025887 0.007026 0.001791 -0.00219

15 0.016661 -0.0004 -0.00578 -0.0415 -0.0004 -0.00826 -0.01217 -0.0004 -0.00902 -0.0004

16 0.002797 -0.00127 -0.00668 0.027301 -0.00798 0.006651 -0.00127 -0.00127 -0.01866 -0.00527

17 -0.01747 0.00686 -0.04616 -0.04901 -0.0141 -0.0167 -0.00734 -0.01255 -0.00734 -0.00734

18 0.000236 0.000991 0.032923 0.005436 0.011795 -0.00974 0.016047 -0.00181 -0.00181 -0.00583

19 -0.00311 0.018481 -0.00107 -0.00827 -0.00778 -0.01173 0.016472 0.009399 -0.00992 -0.0051

20 -0.0042 0.036893 -0.0042 -0.0042 -0.0042 -0.00112 -0.0042 -0.00938 0.004726 -0.0042
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LBS BI GROUP BHDMATRIX CONCEPTS HMEDIA CHINESEMPHB CAPMALAYSIAN PACIFICMUDAJAYA GROUP BHDMY E.G. SERVICES BHDNTPM HOLDINGS BHDPADINI HOLDINGSPANTECH GROUP

L:INST L:MCHB K:MPAO L:MPHB L:MIND L:MUDJ L:MYEG L:NTPM L:PAHO L:PNTC

-20 -0.00827 -0.00281 -0.00827 -0.01422 0.020368 -0.00827 -0.02745 -0.02018 -0.02062 -0.01394

-19

-18

-17 0.007044 0.000135 -0.0277 0.013969 0.046451 0.025419 0.041036 0.026017 0.007719 0.008267

-16 0.00301 -0.00947 -0.00396 -0.00396 -0.02194 -0.00019 0.025319 -0.00992 0.002326 -0.00396

-15 -0.02681 -0.00119 -0.00673 0.02321 -0.00673 -0.00673 0.014607 -0.00074 -0.01298 0.004737

-14 0.007482 -0.00595 -0.00595 -0.01176 0.028379 0.005332 0.003803 -0.0238 0.000343 0.011061

-13 -0.01115 0.004343 -0.00417 0.001673 0.006887 0.006978 -0.01107 0.014007 0.008325 0.006974

-12 0.015944 0.054694 -0.04355 0.007206 -0.0263 -0.01545 -0.01137 -0.02823 0.014097 -0.02096

-11 0.012271 -0.00362 0.071592 -0.0123 -0.02318 0.010347 -0.02178 -0.00081 -0.02505 -0.00081

-10 -0.00146 -0.01416 0.00465 0.010464 0.011515 -0.01373 0.037508 0.016846 0.00465 0.00465

-9 -0.00806 0.0285 -0.00122 0.004559 0.010142 -0.01995 0.019525 -0.00122 -0.00122 -0.00122

-8 0.088454 -0.0147 -0.00446 -0.0102 -0.01569 -0.00446 -0.00446 -0.01048 -0.00446 0.001148

-7 0.006893 0.01957 0.001226 0.030127 -0.01241 0.008859 -0.01639 0.001226 0.001226 0.001226

-6 0.003955 -0.00231 -0.00231 0.053873 0.009214 0.027996 -0.00231 -0.01443 -0.00231 0.01999

-5 -0.00533 0.006439 0.000896 -0.00442 0.003174 -0.00646 0.000896 0.000896 0.000896 -0.01546

-4 -0.0254 -0.00712 -0.0016 0.019787 0.007488 0.009508 -0.0016 -0.00774 0.017031 -0.01269

-3 0.038329 0.011749 0.001125 -0.00411 0.030405 0.012114 -0.00577 0.025817 0.007223 0.001125

-2 -0.00277 -0.01557 -0.00277 -0.0133 -0.00934 -0.01002 0.004172 -0.00277 0.003288 -0.00838

-1 0.035792 -0.00686 0.006108 -0.00985 -0.00931 -0.01579 0.013004 0.012132 0.006108 0.006108

0 -0.005 -0.01063 -0.005 0.011218 -0.02737 -0.005 -0.00774 -0.01697 0.067291 -0.005

1 -0.00218 -0.00454 -0.00218 -0.00218 0.000105 0.042592 -0.00218 0.003877 -0.01342 -0.00218

2 0.005976 0.014014 0.005976 -0.02062 -0.03512 -0.00831 -0.00501 -0.0121 -0.00539 0.005976

3 -0.00698 -0.01692 -0.00097 -0.00643 -0.00097 0.006276 -0.01486 -0.0071 0.033513 -0.00661

4 -0.00145 0.000932 -0.00145 0.015033 0.010454 -0.00145 0.016859 -0.00145 0.037438 0.009887

5 0.006243 -0.00238 -0.00524 0.016384 0.025351 -0.00164 -0.00939 0.007108 0.010805 0.005973

6 -0.00785 0.027679 0.003497 -0.00179 -0.01248 0.003497 0.007664 0.009595 -0.02808 -0.00205

7 0.02309 -0.01527 0.005567 -0.01571 -0.00139 0.005567 -0.0055 -0.00049 0.005567 -0.00558

8 -0.00356 0.009677 -0.012 0.007308 -0.02459 -0.00356 0.010424 0.014731 0.029047 -0.00356

9 0.005441 0.013374 0.005441 -0.00531 0.005441 -0.01248 0.023373 0.011429 0.03702 0.005441

10 -0.00608 -0.00801 -0.00014 0.010727 -0.00492 -0.00379 -0.02453 -0.01205 -0.00014 0.005494

11 0.002178 -0.00831 -0.01372 -0.0032 0.014748 0.007554 0.014499 0.007554 -0.00775 0.007554

12 -0.00556 -0.01078 -0.00556 -0.011 -0.00556 -0.00556 -0.01936 0.000462 -0.02111 -0.02238

13 -0.00305 0.007434 -0.00305 -0.00852 -0.00543 -0.00305 0.010934 -0.00305 0.054843 0.002649

14 0.001791 0.009809 0.001791 -0.0037 0.001791 -0.0092 -0.01476 0.061671 0.026666 -0.00388

15 -0.02383 -0.0004 -0.0004 0.005123 -0.00279 -0.0004 -0.00741 -0.023 0.004453 -0.0004

16 0.00488 -0.00127 -0.00127 -0.00127 0.003514 0.006137 0.001554 -0.01861 -0.03992 0.004431

17 0.010382 -0.00968 -0.00734 -0.00734 -0.01687 -0.01837 0.00674 -0.01323 -0.05257 -0.01301

18 -0.00181 0.003349 -0.0279 -0.00181 -0.01383 0.001907 -0.0157 0.010024 -0.0176 -0.00751

19 -0.00107 -0.00387 -0.00107 -0.00107 -0.00351 0.006335 0.003153 0.004776 0.01497 0.004662

20 -0.02162 -0.0042 -0.00867 0.001291 -0.0042 -0.0042 0.012627 -0.01002 -0.01999 -0.01447
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PAVILION REALPETRA ENERGY BHDPETRON MALAYSIAPHARMANIAGA BERHADPJ DEVELOPMENT HLDGSPRESTARIANGPOWER ROOT BHDQL RESOURCES BHDSCIENTEX BHDSHL CONSOLIDATED BHD

L:PAVI L:PTRA L:PMRM L:PHAR L:PJPJ L:PREN L:PORB L:QLRE L:STEX L:SHLC

-20 -0.03171 -0.02911 -0.0049 0.00598 -0.01536 -0.01498 -0.00362 -0.00308 -0.01226 -0.00827

-19

-18

-17 0.029969 0.048011 0.02068 0.018653 0.013969 0.003834 0.009339 0.026365 0.013969 -0.01019

-16 -0.02759 -0.03689 -0.01063 0.035664 0.010322 -0.00055 -0.00396 -0.00634 -0.00396 0.010888

-15 0.009398 0.014546 -1.9E-05 -0.0157 0.000312 0.013678 -0.02999 0.013044 -0.00673 -0.02136

-14 0.001991 -0.01428 -0.00595 0.003104 -0.01294 -0.00928 -0.01547 -0.00361 -0.00195 -0.001

-13 0.011574 0.004229 -0.00417 -0.02884 0.002868 -0.00417 -0.06667 -0.00651 0.001802 -0.00417

-12 0.018834 -0.01692 -0.00109 0.018567 -0.00442 -0.00442 0.02122 -0.02147 0.00548 -0.00442

-11 -0.03868 0.007633 0.002516 0.001441 -0.0078 0.002539 0.019194 0.002596 0.007037 0.028751

-10 0.028272 0.013019 0.014584 -0.0088 0.011693 0.027984 -0.01496 0.01482 0.035779 -0.0097

-9 -0.01661 -0.00537 -0.00778 -0.00122 0.040736 0.011808 -0.00622 -0.00458 0.02142 0.008487

-8 0.003355 -0.02529 0.002143 0.009179 0.015677 0.01805 -0.01451 -0.03139 0.023218 -0.00927

-7 0.024482 0.013992 0.001226 -0.03241 0.007805 0.038962 0.001226 -0.00569 0.019179 0.001226

-6 0.005269 -0.00651 -0.00559 0.004654 -0.01538 -0.03867 -0.00231 -0.00231 0.017094 0.012186

-5 0.008415 -0.01176 0.000896 0.000896 0.014141 0.035488 -0.00926 -0.00259 0.007817 0.000896

-4 0.00586 0.00267 -0.0016 -0.01082 0.037613 0.001437 -0.01186 0.033362 -0.01707 -0.0016

-3 0.001125 0.001125 -0.00216 -0.0012 -0.02403 0.04961 -0.03514 0.001125 0.001125 0.001125

-2 -0.01018 -0.00277 -0.00277 -0.00277 -0.02213 0.008788 -0.0189 0.007363 -0.00452 -0.0123

-1 -0.00135 0.006108 -0.00049 0.008439 -0.02679 -0.00532 -0.00482 0.009452 0.013101 0.030146

0 -0.02004 -0.02202 -0.01164 -0.005 -0.0186 -0.0339 -0.02157 0.005002 -0.00673 0.013781

1 0.028351 -0.00651 -0.00553 -0.01381 -0.00908 -0.02004 0.009052 0.03742 -0.01436 -0.03444

2 -0.00884 0.027715 0.005976 0.005976 -0.0218 0.021128 0.017087 0.025024 -0.01691 0.025024

3 0.021586 -0.00097 -0.00433 -0.0245 0.041887 0.013955 0.031997 0.014606 0.026057 0.022394

4 0.020608 -0.00145 -0.00145 -0.00386 -0.00145 -0.00439 -0.00677 0.007752 -0.00145 -0.01515

5 0.001957 -0.00524 -0.00524 -0.00282 -0.00524 0.000662 -0.00524 -0.0174 -0.00524 -0.00524

6 0.024926 0.003497 0.003497 0.005907 0.003497 0.021092 0.014192 -0.00266 0.003497 0.003497

7 -0.00143 0.005567 0.008934 0.010375 -0.00813 -0.01749 -0.02089 0.021047 0.007321 -0.00369

8 -0.00356 -0.00356 0.006505 0.001223 0.003383 -0.00356 0.001873 -0.00966 -0.00531 -0.02225

9 -0.00864 0.005441 -0.00453 0.034013 0.005441 0.002492 3.61E-05 -0.0099 0.010705 0.014965

10 -0.00014 -0.00014 -0.00014 0.018376 0.006754 0.005774 -0.00558 0.012318 0.012073 0.004574

11 0.007554 0.007554 0.000843 -0.00154 0.000705 0.004613 0.00209 -0.01091 -0.00451 0.002859

12 -0.00556 -0.00556 -0.00894 0.003612 -0.01936 0.003288 -0.02205 -0.02437 0.01189 -0.015

13 -0.01019 -0.00305 0.010507 0.019675 -0.00305 -0.0089 -0.04216 0.006533 0.01067 -0.00305

14 0.001791 0.001791 -0.00155 -0.00265 0.001791 0.001791 0.025046 0.014449 0.003483 0.011314

15 -0.0004 -0.0004 -0.01047 -0.00263 -0.00739 0.005481 -0.01177 -0.01915 -0.0004 0.004315

16 -0.04444 -0.00127 -0.00805 0.005441 0.005772 0.013349 -0.00702 0.017838 -0.02154 0.012814

17 -0.02238 -0.02862 -0.00734 -0.01179 -0.00035 0.113693 -0.00156 -0.02297 0.008173 -0.01197

18 -0.00181 0.019929 -0.02911 -0.00181 0.005134 -0.00952 0.003937 0.004539 -0.00521 0.002841

19 -0.01634 -0.00107 -0.00458 -0.00554 0.005824 -0.00107 0.016071 0.014701 -0.0164 0.017446

20 0.003549 5.23E-05 0.016924 -0.0042 -0.01105 0.00875 -0.0042 0.005114 -0.01631 -0.02238
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SUMATEC RESOURCESSUNWAY REITSURIA CAPITAL HLDGSTAMBUN INDAHTUNE INS HOLDIUCHI TECHNOLOGIESUOA DEVELOPUOA REAL ESTATEW T K HOLDINGS BHDYTL HOSPITALITY REIT

L:GINV L:SRIV L:SURI L:TAMB L:TUNI L:UCTE L:UOA L:UOAR L:WTKB L:YTLR

-20 -0.00827 -0.00827 -0.00403 -0.01512 -0.01885 -0.00094 0.019506 -0.00827 -0.00827 -0.00325

-19

-18

-17 -0.00242 -0.01196 0.026627 0.000176 -0.00207 -0.01516 -0.00765 -0.02051 0.030098 0.008969

-16 -0.00396 -0.00396 -0.01646 0.010023 0.001472 0.018537 0.007086 -0.01825 -0.0119 0.001062

-15 0.059936 -0.01031 -0.00673 -0.00673 -0.01214 0.000604 -0.0122 0.000516 0.009269 -0.00673

-14 -0.0372 0.00163 -0.00173 0.007847 -0.00051 -0.01323 0.010538 -0.00595 0.001928 -0.00595

-13 -0.00417 0.01482 0.016834 0.050247 -0.00958 0.06999 0.022853 0.00302 -0.01199 -0.00417

-12 -0.00442 0.002957 0.012039 0.008482 -0.00986 -0.00442 -0.00442 0.002721 0.003453 -0.00442

-11 -0.01693 0.006519 0.003243 -0.00718 0.026517 -0.02812 -0.00081 -0.00081 -0.00862 -0.00081

-10 0.021044 0.011922 -0.00745 0.030291 -0.00067 -0.00237 0.009914 0.00465 0.028272 -0.00535

-9 0.014907 -0.00122 -0.00938 0.023778 0.004126 -0.00122 0.004014 -0.00122 -0.00891 -0.00122

-8 0.027288 -0.00066 0.003773 0.00164 -0.02573 -0.03352 0.011167 -0.01155 -0.01221 -0.01456

-7 0.01661 -0.00634 0.005307 -0.0109 -0.00421 -0.00606 0.011482 0.001226 0.001226 -0.00898

-6 0.012845 0.008754 0.013954 0.022233 -0.00777 -0.00964 0.007846 -0.03802 0.005506 -0.01262

-5 -0.04388 0.004669 -0.0031 0.048801 -0.0046 -0.01388 -0.00413 -0.00651 0.024152 -0.00952

-4 0.029647 0.012677 -0.00562 0.01554 0.003922 -0.0166 0.013549 -0.0016 -0.00918 -0.0016

-3 0.016277 0.00483 -0.01097 -0.00449 0.001125 -0.02172 0.0061 0.001125 -0.02178 -0.01466

-2 -0.03262 0.004241 -0.01502 -0.04232 0.002722 0.020604 0.002178 -0.00277 -0.00277 -0.00812

-1 0.006108 0.016372 -0.01042 0.029637 -0.01029 0.021336 -0.00867 0.01357 0.01392 0.006108

0 -0.005 -0.01189 0.011808 -0.01649 0.000557 0.010002 0.005002 0.009816 -0.005 -0.005

1 -0.03295 0.015354 -0.00632 -0.008 -0.00771 -0.02435 -0.00713 -0.00948 -0.01769 -0.03444

2 -0.0099 0.009567 0.014275 -0.01157 0.017087 0.028646 0.005976 0.005976 0.005976 0.005976

3 0.015159 -0.03889 -0.00097 0.010935 -0.00097 -0.00097 -0.00097 -0.00832 0.0384 -0.00097

4 -0.00145 -0.01558 0.027356 0.033843 0.004044 -0.00145 -0.00145 0.005957 -0.0166 -0.01256

5 -0.00524 0.012869 0.034762 0.023172 0.000227 0.002152 -0.01021 -0.00524 0.017839 -0.01086

6 -0.01238 0.010537 -0.00035 0.014547 0.003497 0.010832 0.013497 0.01085 0.003497 0.009147

7 0.021696 -0.0154 0.028733 0.000102 0.027306 -0.00171 0.005567 0.012866 -0.00195 0.005567

8 -0.00356 0.014476 -0.0262 -0.02554 -0.00888 -0.00356 0.01129 -0.01081 -0.00356 -0.00918

9 -0.01043 0.00175 0.005441 0.005441 0.010789 -0.00189 -0.00431 0.012741 0.013017 0.016741

10 -0.01627 -0.01422 -0.004 -0.00014 -0.00546 -0.00753 -0.00014 -0.00014 -0.00766 0.005444

11 0.007554 0.021835 -0.0002 -0.00368 0.050335 0.007554 -0.0023 0.000308 -0.0076 0.001999

12 -0.02196 -0.00927 -0.00166 0.00012 0.020079 -0.01301 -0.02049 -0.00556 -0.01325 2.46E-05

13 -0.00305 0.018517 -0.00694 -0.0087 -0.02305 -0.00305 0.007049 -0.01035 -0.00305 0.002503

14 0.001791 0.008707 0.001791 0.018836 0.001791 -0.00571 0.001791 0.001791 0.009542 0.001791

15 -0.01707 -0.0004 -0.00821 0.038704 -0.0055 0.014712 0.004598 -0.0004 0.007291 -0.0004

16 0.015679 -0.00127 -0.00521 -0.00127 -0.00127 -0.00127 0.048481 -0.00127 0.013997 -0.00127

17 -0.00734 -0.00373 -0.00734 -0.01272 0.013169 1E-04 -0.01208 0.007362 0.022731 -0.00734

18 -0.01848 0.018723 -0.00181 0.009 -0.00181 0.005579 -0.03514 -0.00181 0.056584 -0.00734

19 0.015877 -0.00778 -0.00107 -0.00107 -0.0061 -0.00841 0.023558 -0.00107 -0.04935 -0.00107

20 -0.03754 0.022805 -0.0042 0.022535 -0.00925 0.010575 0.000605 0.003043 -0.0187 0.001353
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YTL E-SOLUTIONS BHDAIRASIA X AMCORP PROPBARAKAH OFFSHOREBERJAYA AUTOBATU KAWANCHEMICAL COMPANYCYPARK RESOURCESHIAP TECK VENTUREHUP SENG INDUSTRIES

L:YTLE L:AIRX L:AMCP L:BARA L:BA L:BATU L:CMCO L:CYPR L:HTU L:HUSI

-20 -0.02467 -0.02225 -0.00279 -0.00279 0.029914 -0.01183 0.006302 -0.00279 0.017482 -0.01156

-19 -0.0368 -0.00015 0.018596 0.023734 0.008973 -0.00916 -0.00015 -0.00015 0.008695

-18

-17 0.013969

-16 -0.00396 0.037502 0.007672 -0.00053 -0.00053 -0.00656 0.02674 -0.00416 0.00609 -0.00053

-15 -0.00673 -0.02071 -0.00442 -0.02082 0.003716 0.003716 -0.01398 7.97E-05 0.010295 0.003716

-14 -0.00595 0.004286 -0.00392 0.004286 -0.00331 0.000241 0.004286 0.000636 0.010822 0.004286

-13 0.012492 0.018352 0.001586 -0.01927 0.008622 -0.00161 0.011331 -0.01401 -0.00669 -0.01546

-12 -0.02081 -0.01269 0.032346 -0.00047 0.03399 -0.0035 -0.00047 0.006906 0.019006 0.008375

-11 0.049194 0.054612 -0.01228 -0.0155 -0.00732 0.005634 -0.00524 -0.01104 -0.02187 -0.00516

-10 -0.01122 -0.00449 0.009463 0.014377 -0.03598 -0.01074 0.099605 0.00139 0.014462 0.01024

-9 -0.01735 -0.01045 -0.00132 0.00188 -0.00116 0.015724 -0.01782 0.010983 -0.00465 0.005928

-8 -0.00446 0.008521 0.003002 0.007851 0.002642 -0.00514 -0.01354 -0.00887 0.008022 -0.00514

-7 0.001226 -0.00806 -0.00865 -0.00699 -0.00444 -0.00058 0.03332 -0.00807 0.005915 -0.00058

-6 -0.00231 0.063739 0.028419 0.021672 0.015788 -0.00209 -0.01233 -0.00413 -0.01059 -0.00413

-5 0.033683 -0.04145 0.02174 -0.02706 -0.00191 -0.00191 -0.01017 0.001868 -0.00191 -0.01075

-4 -0.03335 -0.02647 0.013933 -0.01437 0.045197 -0.00147 -0.00147 0.006052 0.005027 -0.00147

-3 0.001125 -0.00466 0.061089 -0.00516 0.001373 0.009536 -0.03196 -0.00236 0.020728 -0.01648

-2 -0.00277 -0.00559 -0.0199 0.040461 -0.017 -0.00964 -0.01421 0.020626 0.000738 -0.02377

-1 0.022501 -0.06429 -0.03263 -0.02246 0.003747 -0.00461 -0.02099 -0.04374 -0.02875 -0.03137

0 -0.02113 -0.03014 0.009648 -0.01706 -0.00147 0.004206 0.011021 -0.00163 -0.00428 0.011695

1 -0.01858 0.068816 0.01688 0.002038 -0.00528 0.005083 -0.00673 0.017305 -0.00446 0.011472

2 0.005976 -0.00788 0.019264 0.004639 0.034639 -0.00346 -0.00421 0.00088 -0.0019 -0.00471

3 -0.00097 -0.00608 0.000263 -0.00627 -0.01404 -0.0028 0.000263 -0.00351 0.013421 0.000263

4 -0.00145 -0.01205 -0.01288 -0.02541 -0.043 -0.00772 -0.00567 -0.00188 -0.00567 -0.01511

5 -0.00524 -0.00818 -0.00902 -0.00847 0.021393 -0.00176 -0.01069 -0.00176 -0.00176 -0.00176

6 0.003497 0.018026 0.005102 0.025372 0.005102 0.01023 -0.00391 -0.01377 0.011596 -0.02347

7 0.005567

8 -0.00356 -0.01361 -0.00085 -0.01409 -0.00453 -0.00595 -0.01903 -0.01623 -0.01375 -0.01065

9 -0.01123 -0.01141 0.074636 -0.0052 0.012603 0.003561 0.010769 0.013229 0.00151 0.00151

10 -0.00014 -0.01542 -0.0364 -0.00233 0.00551 -0.00233 0.006847 0.013117 -0.00886 -0.01223

11 0.007554 0.007035 0.02862 -0.01987 0.048094 0.003472 0.000401 0.023215 0.00698 0.010401

12 -0.00556 0.018362 -0.01513 -0.0083 0.023333 -0.00141 -0.00141 -0.00513 -0.00141 0.018394

13 -0.00305 -0.00808 -0.02249 -0.01551 -0.00838 -0.00162 0.007472 -0.01281 -0.00816 0.027507

14 0.001791 0.040769 0.001745 -0.01234 0.019246 0.001745 0.001745 0.020613 0.001745 0.039481

15 -0.0004 0.027573 -0.00457 -0.01175 0.026423 0.002534 -0.00648 0.002534 0.035428 -0.02474

16 -0.00127 0.062099 -0.00155 0.020103 0.01541 0.005611 0.005611 -0.0018 -0.00076 0.005611

17 0.009605 -0.00707 -0.03785 -0.00265 -0.00521 0.004494 0.013585 0.000763 -0.00192 0.004494

18 -0.01848

19 0.015877 -0.03464 0.001905 -0.01968 0.025237 0.001905 -0.0071 0.001905 -0.011 -0.01679

20 -0.0042 0.018892 -0.00836 -0.00084 0.05434 -0.00594 0.008256 0.00291 0.012237 -0.01036
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IOI PROPERTIES GROUPIRIS CORPORATIONKAREX KLCC PROPERTY HLDGSMEGA FIRSTMK LAND HOLDINGS BHDMUDA HOLDINGS BERHADPINTARAS JAYA BERHADPROTASCO BHDSALCON BHD

L:IOIP L:IRIS L:5247 L:KLCP L:MEGA L:PEFF L:MUDA L:PINT L:PRTA L:SALC

-20 0.01727 -0.01402 0.000962 -0.00279 -0.01597 -0.00279 -0.00279 0.016488 -0.05016 -0.00819

-19 -0.00384 -0.01152 -0.00389 0.001418 0.013206 0.009746 -0.00015 0.01403 0.010895 -0.01646

-18

-17

-16 0.019204 -0.01203 -0.00053 0.012026 -0.00053 0.048487 -0.01713 -0.00286 0.010396 -0.00606

-15 -0.00798 0.026972 0.003716 -0.00249 0.021972 -0.00563 -0.03426 0.003716 -0.00709 0.020383

-14 -0.00347 -0.00708 -0.00547 -0.00663 -0.00468 -0.01458 -0.00887 -0.01441 -0.00118 -0.00664

-13 -0.0108 0.016302 -0.00972 -0.00669 -0.01121 0.002928 0.006646 -0.00431 0.004302 -0.00669

-12 -0.00047 -0.02295 -0.02099 0.007412 -0.01814 -0.02905 0.003912 0.001901 -0.00047 0.00505

-11 0.003607 0.003607 -0.01036 0.002042 -0.00102 0.003607 -0.01386 0.003607 -0.05618 -0.00738

-10 0.00139 0.012885 0.015553 0.017064 0.01533 -0.00841 -0.00305 -0.00335 0.024512 0.00139

-9 0.002727 -0.00803 0.0147 0.000811 -0.00312 -0.015 -0.01209 0.031367 0.003401 -0.02419

-8 -0.00514 -0.00514 0.025896 -0.00357 -0.01447 0.005068 -0.04183 0.006573 -0.01085 0.017985

-7 -0.0127 -0.02383 -0.00058 0.004109 0.008841 -0.00058 0.09466 0.045718 -0.03506 0.005071

-6 -0.00413 0.019675 -0.00112 0.008307 0.01401 -0.00413 -0.01718 -0.01298 -0.01604 0.001484

-5 -0.01037 -0.02516 -0.00491 -0.01112 0.011333 0.008196 0.0025 -0.0153 -0.01998 -0.00749

-4 0.015172 0.010438 -0.00523 0.003185 -0.00147 -0.01147 -0.00147 0.007583 0.035343 -0.00708

-3 -0.01499 -0.02216 0.025542 0.012176 0.005896 0.031676 0.010145 0.01931 0.04871 -0.01558

-2 -0.00986 0.006457 -0.00559 -0.00406 -0.01009 -0.0252 -0.03168 -0.00559 -0.00559 0.005903

-1 -0.00359 -0.0274 -0.01392 -0.00512 -0.00812 -0.02359 0.00087 -0.00139 -0.01489 -0.01496

0 0.002171 0.002171 -0.00453 0.009805 0.015801 0.012376 -0.00227 0.002171 -0.00354 -0.00358

1 0.002038 0.014233 -0.00096 -0.01008 -0.00244 -0.00806 0.002038 -0.00675 -0.00946 -0.00374

2 -0.0035 -0.01946 -0.01191 0.003106 0.000137 -0.01577 -0.01322 0.004639 -0.02443 -0.02443

3 0.054691 -0.01208 -0.02728 0.003335 0.000263 0.01068 -0.02246 -0.03078 0.024215 -0.01171

4 -0.00158 -0.01817 0.00849 0.003516 -0.00567 -0.01598 0.00363 -0.0011 -0.04661 0.01251

5 -0.00951 -0.07771 -0.00176 -0.00025 -0.00176 0.029488 0.025887 0.009627 0.004335 -0.04938

6 -0.01093 0.059897 -0.02981 0.008132 -0.00394 0.005102 -0.03077 0.027625 -0.00096 -0.0074

7

8 0.02757 -0.02682 -0.033 -0.00387 -0.0049 -0.01095 0.008456 -0.00966 0.023544 0.018141

9 -0.00255 -0.01182 0.028088 0.00151 0.00151 0.011714 -0.03075 0.00151 0.072938 0.00151

10 -0.00641 -0.04287 -0.00637 0.003733 -0.00233 -0.01243 0.01672 -0.00899 -0.01899 -0.00233

11 0.008595 0.000401 -0.00285 0.000401 0.01364 0.010605 -0.01362 -0.00184 0.0343 0.012824

12 -0.00547 0.040846 -0.01608 -0.00141 -0.00141 -0.02161 0.022289 0.000835 -0.0178 0.023132

13 0.002461 0.052435 0.009133 0.014947 -0.00614 0.00869 -0.00162 0.005092 -0.01829 -0.00162

14 0.005808 0.078668 0.056573 -0.00714 0.006288 0.001745 -0.01214 0.001745 0.001745 -0.00424

15 0.006176 -0.03318 -0.00755 -0.00494 0.002534 -0.00767 -0.00216 0.002534 -0.02007 0.032654

16 0.025369 0.017956 -0.0085 0.001093 0.005611 0.005611 0.015045 0.005611 0.005611 0.017307

17 0.015961 -0.03209 -0.00663 -0.01215 -0.01309 -0.00581 0.009167 0.002272 -0.00707 -0.01285

18

19 0.017152 -0.03607 0.020394 0.024982 0.010601 -0.00851 -0.00275 0.001905 0.001905 -0.00986

20 0.010331 -0.02715 -0.01899 -0.00084 -0.00084 -0.00084 -0.01485 -0.00974 -0.00668 -0.00679
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SONA PETROLEUM BHDTALIWORKS CORPTIONG M LOG HLDGSTITIJAYA LANDUMW OIL UZMA BHDWESTPORTS HOLDXINGHE HOLDINGS BHD7 ELEVEN AL-AKQAR HEALTHCARE REIT

L:SOPB L:CARI L:TNTT L:TITI L:UMWO L:UZMA L:WPHB L:KEYW L:SEVE L:ALQR

-20 -0.02114 -0.00279 0.005148 -0.0102 -0.00033 -0.00279 0.007926 -0.024888 0.000893 -0.0136

-19 -0.0095 -0.00015 0.054964 0.003577 0.007217 -0.00542 0.01398 -0.045352 0.037641 0.017864

-18

-17 0.071481 0.004815

-16 -0.0194 -0.00053 -0.01546 0.003185 -0.00785 -0.00582 -0.0075 -0.000533 -0.02204 0.009214

-15 0.013331 0.020957 0.049171 -0.0074 0.003716 0.003716 0.000207 -0.019953 -0.02072 0.004293

-14 -0.00524 -0.01266 -0.00296 0.011776 -0.00309 -0.00103 -0.00276 0.028528 -0.02902 0.004311

-13 0.012544 0.001934 0.000612 -0.02156 -0.00916 -0.01203 -0.00314 -0.006687 -0.01794 -0.01835

-12 -0.01934 0.01662 -0.02946 -0.00047 -0.00544 0.012966 -0.00754 -0.000474 -0.0442 0.004818

-11 0.003607 0.028817 -0.01878 -0.00017 -0.00138 0.003607 0.028518 0.050945 -0.05225 0.005775

-10 0.020621 0.107948 0.031925 0.005178 0.00139 -0.01187 -0.00208 -0.021208 0.030203 0.006528

-9 -0.0136 0.066552 -0.01493 0.007153 0.0147 -0.00681 0.018185 0.037822 0.00394 -0.01035

-8 -0.00514 -0.02626 -0.00514 -0.00514 0.009901 0.003106 0.012225 0.017463 -0.00907 -0.00172

-7 -0.00058 -0.02936 0.007055 0.003224 0.00436 -0.0033 -0.0074 -0.022678 -0.00659 0.000819

-6 -0.00413 -0.01154 -0.00413 0.007229 -0.00905 -0.01506 -0.0007 0.018465 0.001876 -0.01283

-5 -0.00191 -0.02429 -0.00948 -0.01314 0.000564 -0.02124 0.011793 0.020194 0.038862 -0.00547

-4 -0.00147 0.021434 0.021434 0.013685 -0.00393 0.004167 -0.00484 0.01475 -0.0257 0.003289

-3 -0.00834 -0.01355 0.008836 0.001373 0.001373 0.006975 -0.00541 0.001373 0.015152 -0.01383

-2 -0.00559 0.055015 -0.03522 -0.02052 -0.00312 -0.00559 -0.00559 0.015685 -0.03325 0.068321

-1 -0.03301 -0.01074 -0.01123 -0.00738 -0.00606 -0.02866 -0.00018 -0.060886 0.003683 0.003683

0 0.012273 0.009366 0.002171 0.002171 -0.0003 -0.01211 0.008974 -0.019928 -0.01824 -0.0578

1 0.002038 0.00918 0.002038 0.002038 0.004513 0.013632 0.002038 0.002038 0.011396 0.011186

2 -0.01536 0.025916 -0.00305 0.004639 -0.00524 -0.01255 -0.00212 0.004639 -0.00697 0.007629

3 -0.00994 -0.01363 0.008015 -0.01114 -0.00223 -0.00848 0.000263 0.000263 0.000516 -0.00658

4 -0.00567 0.022497 -0.01336 -0.02106 -0.01067 -0.02038 -0.03288 -0.028271

5 -0.01207 0.087279 -0.00176 -0.00176 0.00075 -0.00176 0.012224 -0.024884

6 0.005102 0.042838 -0.00265 0.016821 -0.00743 0.10958 0.001654 -0.018566 -0.01222 -0.01222

7 0.014709 -0.00011

8 0.00957 0.047638 -0.00866 -0.02401 -0.01608 -0.04409 0.012994 -0.000847 0.052826 0.001575

9 -0.0088 0.036192 0.00151 0.009415 0.004087 -0.00979 0.004923 -0.016672 0.021611 0.000921

10 -0.01274 0.070298 -0.0102 0.017281 -0.00233 -0.02804 -0.01933 -0.002327 -0.01326 0.007346

11 0.000401 -0.04127 0.016274 -0.00344 -0.00988 0.032659 0.003861 0.000401 0.027268 -0.00032

12 -0.01193 0.047505 0.014217 -0.01685 0.008982 0.024161 -0.0152 0.017111 -0.01464 0.005492

13 0.009019 -0.03789 -0.00931 -0.02907 0.011234 0.017771 0.00887 -0.001619 0.020757 -0.01373

14 0.04385 -0.02514 -0.00601 -0.00229 -0.00587 -0.00641 0.005205 0.025987 0.015591 -0.00441

15 0.012635 0.024633 -0.00528 0.006582 -2.4E-05 0.002534 0.043913 0.002534 -0.02027 -0.00781

16 0.005611 0.000205 0.021359 -0.00649 -0.01234 0.000131 0.008922 -0.018058 0.021226 0.001226

17 -0.00551 0.009929 -0.00326 -0.01591 0.001883 0.004494 -0.00211 -0.013687

18

19 -0.0284 -0.01972 0.001905 0.018572 0.001905 -0.00636 0.00855 0.020424 -0.00738 -0.00084

20 -0.01125 -0.00084 -0.00084 -0.00084 -0.00345 -0.00917 -0.00744 0.023407 -0.00513 0.009254
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BOUSTEAD PLANTATIONSDAYANG ENTER.HDG.DATASONICDUTALANDECONPILE GABUNGAN AQRSGHL SYSTEMS BHDHUME INDUSTRIES BHDI-BERHAD ICON OFFSHORE BERHAD

L:BOPL L:DGEH L:DAGR L:MYOM L:ECOH L:GABA L:GHLS L:HUCE L:NEIC L:ICON

-20 0.000893 0.007862 -0.02273 0.020311 -0.02264 0.01745 -0.01271 -0.00682 0.025087 -0.0402

-19 0.003158 0.006618 -0.00491 -0.02541 0.02123 0.011302 -0.00374 0.039428 -0.02046 0.067444

-18

-17 0.046194 0.008263 0.012945 -0.00499 0.034401 0.004815 0.011759 -0.02769 0.029008 -0.04888

-16 -0.01728 -0.03202 -0.02304 -0.01059 -0.00228 0.001136 -0.01148 -0.02179 -0.03803 -0.02625

-15 0.01154 -0.04581 -0.00513 -0.00866 -0.01753 -0.00475 -0.03776 -0.01513 0.003275 -0.03258

-14 -0.00249 -0.02611 0.029735 0.01462 0.034251 0.012589 0.019126 0.01801 0.012644 -0.04954

-13 -0.0042 0.008562 0.013747 0.019566 -0.00523 -0.02747 0.02545 -0.00024 0.013747 0.021474

-12 -0.00253 0.01285 -0.02673 -0.00253 -0.00831 -0.00253 -0.01662 -0.02393 -0.0106 0.005339

-11 -0.00833 0.017416 -0.01805 -0.01142 0.00429 -0.00152 0.019905 -0.00972 -0.01778 -0.02496

-10 -0.00797 -0.04514 0.017245 -0.00797 -0.01375 -0.02466 0.068958 0.008564 0.033357 -0.00797

-9 -0.00291 0.057994 -0.02065 0.01394 0.021381 -0.00455 0.010433 -0.00961 -0.01193 -0.00406

-8 -0.00861 0.020262 0.006687 -0.01162 0.038284 0.006845 0.004735 -0.00172 0.046671 0.046671

-7 0.007764 -0.02785 -0.00751 0.020819 -0.01017 0.017797 0.00723 -0.01292 -0.00687 0.008512

-6 -0.01248 0.016554 -0.01399 -0.00559 -0.0167 0.002761 -0.01196 -0.02508 -0.00559 0.055482

-5 0.015714 -0.02345 0.027249 0.001825 -0.00379 -0.01473 -0.01741 0.038757 -0.02143 0.016214

-4 -0.01827 -0.02993 -0.01968 0.008191 -0.00577 0.039089 -0.00488 0.010501 0.004457 0.002768

-3 -0.02038 0.012281 0.018413 0.04149 0.117008 0.008637 0.02588 0.01218 -0.00659 0.042364

-2 -0.01197 0.047288 -0.0201 -0.03032 -0.02697 -0.01197 -0.01826 -0.02776 -0.01197 -0.03864

-1 0.003683 -0.04527 -0.0291 -0.02435 -0.00139 -0.01131 -0.0153 0.003683 -0.01975 -0.05111

0 0.01024 -0.00375 0.004728 0.005869 0.001356 -0.00375 -0.01665 0.004275 -0.00375 0.0035

1 0.004043 0.007719 0.004043 0.004043 -0.00611 0.004043 0.082474 0.004043 -0.01196 0.011237

2 -0.00616 0.003966 -0.00918 -0.02094 -0.02827 -0.0084 -0.04692 -0.00829 0.007629 -0.02094

3 0.000516 0.000516 0.000516 0.000516 0.016474 -0.00763 0.013337 -0.01296 0.000516 0.000516

4

5

6 -0.01921 0.00249 -0.00367 0.007392 0.003491 -0.01222 -0.01855 -0.00402 -0.02035 0.017196

7 0.006937 -0.00373 -0.00011 -0.00011 -0.03103 -0.00011 0.019003 -0.02179 -0.00011 -0.01439

8 0.008418 -0.00193 -0.01404 -0.00557 0.021028 0.002642 0.025682 -0.00557 0.002629 0.008925

9 -0.01287 0.02266 -0.00763 0.10669 0.006102 0.000921 0.019103 0.003691 -0.00721 0.065207

10 0.007247 -0.00684 -0.00837 0.017645 0.072419 0.000254 -0.02356 -0.01632 -0.00794 0.047234

11 -0.00022 -0.02899 -0.01067 -0.06166 -0.04136 -0.00957 0.000622 0.015147 0.00672 0.000309

12 0.005492 0.016603 -0.00336 0.051364 0.055997 0.022048 0.005492 0.022205 -0.00277 0.03775

13 0.000353 0.011675 -0.03343 -0.01541 -0.04991 -0.00664 0.030169 -0.01212 0.001693 0.04336

14 0.002536 -0.00441 -0.00441 -0.03096 -0.00441 -0.00441 0.013343 0.001101 -0.00441 -0.01631

15 -0.00756 0.002934 -0.00984 -0.00066 0.034512 -0.00066 -0.00648 -0.0034 -0.00066 0.005361

16 0.015115 0.001226 0.010486 0.001226 0.001226 -0.00692 0.007074 -0.00976 0.009491 0.037155

17

18

19 -0.00769 0.002743 -0.01002 0.00825 -0.02026 0.01558 -0.00084 0.013048 -0.00084 -0.03552

20 -0.00513 -0.00156 0.022643 -0.01414 0.004767 0.002943 -0.01676 0.008564 -0.00513 -0.05304
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KPJ HEALTHCAREKULIM MALAYSIA BHDLAND & GENERAL BHDMALAYSIAN BULKMALAYSIAN RESOURCESORIENTAL HOLDINGSPELIKAN INT'L CORPPESTECH INTERREACH ENERGY BHDSCICOM MSC BHD

L:KPJH L:KULI L:LGEN L:MBCB L:MRES L:ORNH L:PNSL L:PEIB L:RESE L:SCIC

-20 0.011822 0.000893 -0.01871 0.025087 -0.01511 0.025603 -0.00901 -0.01063 0.000893 0.000893

-19 0.003158 -0.01324 0.043158 -0.02046 -0.00497 0.008832 -0.01184 0.022972 0.003158 0.023292

-18

-17 0.031842 0.011481 -0.01442 0.029008 -0.01978 -0.01634 0.020043 0.004815 0.013218 -0.00834

-16 -0.02236 -0.00072 0.019018 -0.03803 -0.05801 0.023623 0.019214 0.006928 0.009214 -0.01079

-15 -0.0102 0.001506 -0.01759 0.003275 -0.01549 0.01154 -0.01816 -0.00564 0.01154 0.01154

-14 0.012644 -0.01596 0.004311 0.012644 0.004311 -0.00137 0.034923 -0.00501 0.004311 0.024719

-13 0.016502 -0.0076 0.008954 0.013747 0.007472 -0.01105 0.04836 0.004248 -0.011046 0.028954

-12 0.016232 0.014647 0.007269 -0.0106 0.006556 0.020323 -0.01188 -0.00022 0.005799 -0.00894

-11 -0.03837 -0.00152 -0.00152 -0.01778 0.016494 -0.00711 -0.01096 -0.01886 -0.001524 0.017831

-10 0.008428 -0.01134 -0.00797 0.033357 0.009734 -0.01358 0.039654 -0.00797 0.008564 -0.01429

-9 -0.0095 0.014109 0.00394 -0.01193 0.038722 0.005352 0.00394 0.015704 0.00394 0.016678

-8 0.001008 0.001639 0.017701 0.046671 0.048704 -0.00736 -0.00172 -0.00986 -0.001716 -0.00172

-7 0.000819 -0.01925 -0.02775 -0.00687 0.064819 0.000819 0.019001 -0.0027 0.01708 0.038555

-6 -0.00559 0.018305 0.004218 -0.00559 0.047045 -0.00275 0.021199 0.006178 -0.005586 -0.00559

-5 0.001825 -0.01151 -0.00788 -0.02143 -0.06246 0.001825 0.010521 0.025081 -0.006175 -0.00424

-4 0.015757 -0.01142 -0.00161 0.004457 0.026752 -0.01425 -0.02004 0.009038 -0.019481 -0.01142

-3 0.014577 0.00017 0.032248 -0.00659 -0.00659 -0.00801 -0.02398 0.02682 0.009673 0.054388

-2 -0.01456 -0.01197 -0.00263 -0.01197 -0.04874 -0.01197 -0.02082 0.011736 -0.019971 -0.00048

-1 0.008877 0.010394 0.003683 -0.01975 -0.00395 0.003683 0.003683 0.033156 0.003683 -0.002

0 -0.00116 0.006254 -0.01301 -0.00375 -0.01144 0.004776 0.005182 -0.00681 0.004318 -0.00375

1 0.00662 0.007343 -0.0053 -0.01196 0.011795 0.011085 -0.01366 0.004043 0.004043 0.015471

2 0.035906 0.004339 0.017063 0.007629 0.023013 0.000636 -0.00138 0.02609 0.007629 -0.00367

3 -0.01698 0.000516 -0.01818 0.000516 0.023243 -0.00793 0.000516 0.012601 -0.007484 -0.01091

4

5

6 -0.00967 -0.01222 -0.01222 -0.02035 -0.01962 -0.01364 0.015057 0.007684 -0.012216 -0.00066

7 0.004971 -0.00671 0.03799 -0.00011 -0.00757 -0.00153 -0.0355 0.021358 -0.00817 0.062752

8 -0.00052 0.004399 -0.02392 0.002629 0.001951 -0.01269 0.031129 -0.0027 0.002562 0.010561

9 0.000921 0.033816 -0.00842 -0.00721 0.008384 0.002356 -0.01678 0.002826 -0.007144 -0.00966

10 -0.01231 0.035286 0.009688 -0.00794 -0.01456 0.000254 -0.01776 0.005007 0.000254 0.026992

11 0.011809 0.003643 -0.00263 0.00672 0.00672 0.005287 0.025068 0.009558 0.01485 0.043178

12 -0.0097 0.005492 -0.00394 -0.00277 0.005492 0.001188 0.014501 0.005492 0.005492 -0.01963

13 -0.00664 -0.00664 0.002883 0.001693 0.045991 0.002005 -0.03343 -0.00381 -0.00664 0.019133

14 -0.00955 -0.01058 -0.01384 -0.00441 0.024163 -0.01155 0.004766 0.011584 -0.004409 -0.00441

15 0.004505 0.005548 -0.00066 -0.00066 -0.01455 0.000775 -0.00066 0.001188 -0.000663 0.019437

16 0.016651 -0.00186 0.01075 0.009491 -0.00582 0.027089 0.001226 0.034498 0.001226 0.001226

17

18

19 0.011817 0.005351 -0.01971 -0.00084 -0.00793 -0.00784 -0.00993 0.009893 -0.000841 -0.01069

20 0.009866 -0.01129 -0.02437 -0.00513 -0.03371 -0.00654 0.00404 0.046193 -0.005134 -0.02503
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SENTORIA GROUPSKP RESOURCES BHDSOUTHERN STEEL BHDVITROX CORPORATIONWELLCALL HLDGSALAM MARITIM RES.BHD.ALLIANZ MALAYSIAEVERGREEN FIBREBOARDFIMA GLOMAC

L:SNTO L:SKPR L:SOST L:VITR L:WLCH L:ALAM L:MBAS L:EVEB L:FIMA L:GLOM

-20 -0.00698 0.009297 0.000893 0.000893 0.007345 0.010347 -0.0087 0.005956 -0.00044 -0.0087

-19 0.019031 0.028158 0.094067 -0.02259 -0.00325 -0.00315 -0.0091 0.031952 0.003901 -0.01874

-18 -0.02194 -0.00343 0.052957 -0.01149 -0.00343

-17 0.004815 -0.00332 -0.03685 0.00922 0.004815 -0.00021 0.001484 0.013891 0.016053 0.031239

-16 0.017026 0.009214 -0.04296 0.000442 0.015666 -0.01839 -0.00191 0.035731 -0.01409 0.009912

-15 0.01154 -0.01305 0.002365 -0.01501 0.005129 -0.00694 -0.00749 0.055041 -0.00133 -0.02162

-14 0.035319 -0.0293 0.022829 -0.00933 0.036569 -0.01979 -0.00938 -0.00326 -0.01507 -0.02788

-13 0.026548 -0.00235 0.007136 0.039645 -0.0048 0.047138 0.000154 0.052551 -0.00759 0.022607

-12 -0.00253 -0.01116 -0.03825 0.001851 -0.00875 0.001364 -0.00825 -0.01355 -0.00825 -0.02091

-11 -0.00877 -0.02761 -0.02004 0.002843 -0.00152 -0.01936 0.006709 -0.00652 0.008166 0.044563

-10 -0.00797 0.099178 0.001469 -0.00362 -0.00797 -0.02233 -0.01859 0.044414 -0.00291 -0.01518

-9 0.047735 -0.05251 0.00394 0.029914 0.02269 0.006322 0.00527 -0.02574 0.000623 -0.00358

-8 0.040242 -0.00172 0.007629 0.074233 0.028958 -0.0193 0.000307 0.057848 0.000307 0.06863

-7 -0.00589 -0.03337 0.000819 -0.0031 0.024629

-6 -0.0191 -0.01444 -0.00559 -0.01346 0.040925 0.031506 0.001506 0.05097 0.014058 -0.02756

-5 0.029222 -0.01603 -0.01669 0.025635 -0.00929 -0.0167 -0.00699 0.045637 -0.02766 -0.00699

-4 0.09525 -0.00233 0.026319 0.019591 0.022291 0.01364 0.003836 -0.01109 0.008055 -0.01413

-3 -0.01864 0.011431 0.002504 -0.01787 -0.00115 0.004099 0.002345 0.019251 0.008301 0.010197

-2 -0.03026 0.014577 0.015056 -0.00056 -0.02819 0.000975 0.002733 -0.01395 -0.00321 -0.00509

-1 -0.02116 0.029545 -0.02263 -0.00384 -0.0128 -0.00332 0.006393 -0.03376 0.006393 0.01249

0 -0.04196 -0.00375 -0.03978 0.102314 0.00184 -0.00392 0.005884 -0.05726 -0.00672 0.024066

1 0.017288 0.012446 0.004043 0.010892 0.004043 -0.00948 0.000418 0.034116 0.004673 0.036132

2 0.007629 -0.01737 0.007629 -0.0536 -0.02015 -0.01055 -0.0023 0.042647 -0.00478 -0.00055

3 0.013588 -0.02512 0.000516 0.015009 0.029088 -0.00356 -0.01893 0.007434 0.007617 -0.00791

4 -0.04222 -0.01398 -0.01757 -0.01222 -0.02936

5 0.001421 0.01173 -0.00365 -0.00494 -0.01734

6 -0.03157 -0.02099 -0.01222 -0.00864 -0.00666 0.009355 -0.00106 0.020032 -0.00106 -0.00106

7 0.006474 0.008744 -0.0188 0.031923 -0.01116 -0.0027 0.017919 0.007207 0.017919 0.005943

8 0.007504 -0.00557 0.003956 -0.01246 -0.00557 -0.00345 0.003535 -0.02386 0.01555 0.025257

9 0.007373 -0.01662 0.010355 0.000921 0.012094 -0.02575 0.002597 -0.11089 -0.0042 -0.01891

10 0.019485 0.000254 0.000254 0.014143 0.027878 -0.02266 0.001666 0.071974 0.010675 -0.00167

11 -0.01844 -0.00221 0.00672 0.013569 0.055107 -0.02961 -0.00182 -0.04657 -0.02656 -0.04614

12 0.031299 -0.02153 -0.03189 0.015696 0.015749 0.004787 0.011257 0.096695 0.010676 0.052739

13 -0.01922 -0.00664 -0.01635 -0.00327 0.033969 -0.03233 -0.00289 0.015293 0.006483 -0.02244

14 0.001961 0.00485 -0.00441 0.03586 0.005347 -0.02229 0.015205 0.004372 -0.01591 -0.0044

15 -0.01332 -0.00066 0.009141 0.015466 -0.01999 -0.01748 -0.00449 0.040161 9.76E-05 0.03551

16 -0.01159 0.010401 -0.00848 -0.00195 -0.0037 0.037676 -0.0018 0.046589 0.021033 -0.0018

17 -0.00948 0.003179 -0.01759 -0.01468 -0.00323

18 0.001737 -0.01493 -0.00298 0.010828 -0.03052

19 0.01864 -0.00084 -0.00084 -0.00403 -0.03054 0.001368 -0.00312 -0.0314 -1.8E-05 0.040342

20 -0.00513 -0.00513 -0.00513 -0.00513 0.035682 0.018718 -0.01881 0.029538 -0.03464 -0.03391
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GOLDIS BHDHIBISCUS PETRHUNZA PROPERTIES BHDIFCA MSC BHDKUMPULAN PERANGSANGLATITUDE TREEMCT BHD MITRAJAYA HOLDINGSMRCB-QUILL REITMUDA HOLDINGS BERHAD

L:TANT L:HIBI L:HUPR L:IFCA L:SHAH L:LTRE L:GWP L:MITR L:QLCT L:MUDA

-20 -0.0087 -0.0087 -0.00441 -0.0003 -0.0087 0.021229 0.024358 -0.01417 0.008691 0.007966

-19 -0.00801 0.027776 -0.00822 0.070841 0.022969 -0.00736 -0.01249 0.015922 -0.00395 0.028491

-18 -0.01235 0.009477 -0.00343 -0.01881 0.003423 0.042492 -0.01943 0.001922 -0.0119 -0.0113

-17 -0.00021 -0.00658 0.004048 -0.02365 -0.02062 0.006296 0.007922 0.005112 0.008339 0.015665

-16 0.009912 0.003502 0.009912 -0.00609 0.023801 -0.00463 0.009912 0.021376 0.009912 0.0021

-15 0.007271 0.009218 0.036665 -0.00536 -0.00408 0.01916 -0.01336 -0.00334 -0.01418 -0.02873

-14 0.005134 -0.0032 -0.00677 -0.08874 -0.02486 -0.02264 0.001422 -0.0281 -0.00762 -0.00664

-13 -0.00337 0.022607 -0.00337 0.087542 -0.01051 -0.00337 -0.00337 0.024892 0.005405 -0.00337

-12 -0.00825 -0.00825 -0.01658 -0.02492 0.049303 -0.00492 -0.01652 -0.00825 0.000444 -0.00825

-11 -0.00031 -0.00031 -0.00871 -0.02573 -0.00031 0.003013 -0.00031 -0.00031 -0.00031 -0.00031

-10 -0.00291 -0.00291 -0.00291 -0.00291 -0.00971 0.011993 -0.01957 0.013936 0.005713 0.03015

-9 -0.01259 -0.00991 0.000658 -0.01227 -0.01728 -0.00847 0.004895 0.001652 -0.00358 -0.00358

-8 0.000307 0.000307 0.012965 0.009079 -0.00664 0.000307 0.042324 0.000307 0.000307 -0.00769

-7

-6 0.001506 0.001506 0.001506 0.018897 -0.00549 0.047407 -0.04688 -0.00977 0.001506 -0.00656

-5 0.015732 0.012113 -0.00699 -0.01554 4.74E-05 -0.01013 0.026903 0.004409 -0.00699 -0.00699

-4 0.003836 -0.00241 0.012169 -0.01341 0.017822 0.010125 0.003836 0.003836 0.003836 0.044486

-3 -0.01368 0.022967 0.041289 0.004099 0.004099 0.058787 0.02869 0.057872 0.021193 0.097849

-2 0.068849 0.03184 0.000975 -0.0078 -0.00592 0.054309 -0.00702 0.006737 0.000975 -0.02045

-1 0.006393 0.012381 0.026313 -0.03786 -0.01444 0.028896 0.006393 0.000664 0.006393 -0.00821

0 0.001647 -6.9E-05 0.001978 -0.04967 -0.02958 -0.04088 0.005884 0.042098 -0.00252 -0.04597

1 -0.00384 -0.00557 0.000418 0.020026 0.015124 0.03505 0.000418 -0.00991 0.000418 -0.00739

2 -0.00909 -0.00055 -0.01623 -0.05824 -0.00779 -0.00194 0.007517 -0.01018 -0.00055 0.007327

3 -0.02228 -0.01366 -0.00968 -0.05448 -0.00636 -0.01226 -0.01366 -0.0088 -0.01366 -0.02928

4 -0.01222 0.01188 -0.01222 -0.01754 -0.03396 -0.01222 -0.02022 0.003107 -0.02069 0.059213

5 0.01173 0.029377 0.055381 -0.03105 0.004323 0.01173 0.01173 -0.02322 -0.00536 -0.04012

6 -0.00541 0.004719 0.036961 -0.05134 0.006401 0.011491 -0.00913 -0.00106 -0.00106 -0.01669

7 0.013552 0.017919 0.010593 0.012036 0.003104 0.023428 -0.00647 -0.01253 0.000528 0.002046

8 0.007075 0.01857 0.025525 -0.02251 0.014594 -0.01073 -0.00126 -0.01924 -0.01062 -0.00099

9 0.012421 -0.01728 -0.00131 -0.04417 -0.02051 0.018202 0.008403 -0.05381 0.016807 -0.03197

10 0.01508 -0.01285 0.010675 0.036649 -0.01258 0.005104 0.010675 0.039755 0.010675 -0.00642

11 -0.01873 -0.02581 0.016362 -0.02161 -0.02332 -0.02425 0.007888 -0.00643 -0.00166 -0.04451

12 -0.01181 0.005317 0.000119 0.058528 0.025797 0.021936 0.001286 0.056172 -0.01644 -0.01652

13 0.001595 0.009082 0.01163 -0.04644 0.039293 0.00962 0.015293 -0.00576 0.006034 0.052677

14 0.010576 -0.00979 0.015205 -0.08348 -0.03167 0.020911 -0.01022 -0.03497 0.005859 -0.02984

15 -0.00449 0.008331 -0.00449 -0.01909 -0.02088 0.009695 -0.01319 -0.03279 -0.00449 0.04268

16 -0.0018 -0.01446 0.001879 0.027832 0.014869 0.006594 -0.08075 -0.0018 -0.01123 0.01622

17 0.003179 -0.00323 -0.00048 -0.06157 0.019572 0.004566 0.060321 -0.01624 -0.00635 0.003179

18 0.001737 -0.01117 -0.00194 -0.04442 -0.01439 0.040518 0.028764 -0.01311 0.001737 -0.03366

19 0.036311 -0.01874 0.008559 -0.15848 -0.02217 -0.00632 -0.01685 -0.09359 0.007778 -0.00969

20 -0.01615 -0.0961 -0.02451 0.098057 -0.01213 -6.6E-05 -0.01158 -0.02647 -0.03056 -0.03028
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MALAYAN UNITED INDSNCB HOLDINGS BHDPERISAI PETROLEUMPRESS METAL BERHADPROTASCO BHDPUNCAK NIAGA HLDGSREDTONE INT'L BHDSHANGRI-LA HOTELSSHIN YANG SHIPPINGTEO SENG CAPITAL

L:MAIM L:KECT L:PERI L:PMET L:PRTA L:PUNC L:REDT L:SHAN L:SYSC L:TEOS

-20 0.018327 -0.00585 0.025783 -0.01192 0.019548 -0.00101 -0.0087 0.010257 -0.0087 -0.0087

-19 -0.01249 -0.00397 -0.00138 -0.00926 -0.02898 0.014225 0.022719 -0.01249 -0.0003 -0.00583

-18 -0.00343 0.010659 -0.01442 0.004085 0.007747 0.000291 -0.01023 -0.00033 0.044767 0.009819

-17 -0.00021 -0.00021 -0.01132 0.004052 0.010842 -0.01132 -0.00706 0.012157 -0.05768 -0.02635

-16 -0.0164 0.023801 -0.00132 -0.00175 -0.01741 0.009912 -0.01767 -0.03589 0.009912 -0.04378

-15 0.002766 -0.01367 -0.0086 -0.02728 0.002766 0.006512 0.002766 0.002766 0.002766 -0.05397

-14 -0.01741 0.012404 -0.04785 -0.02689 -0.01285 -0.01277 -0.0613 0.008019 -0.01477 -0.05805

-13 -0.00337 0.010522 0.045413 0.009262 -0.00911 0.00045 0.034801 0.006248 -0.01587 0.069214

-12 -0.00825 -0.00825 -0.03151 0.016692 -0.02559 0.048783 -0.0156 -0.0019 0.004407 0.029343

-11 -0.00031 0.00791 -0.02412 -0.0169 0.017338 -0.01829 -0.00031 -0.00031 -0.00031 0.072155

-10 0.052648 0.084049 0.009287 0.004966 0.008653 0.011744 0.048944 -0.00291 -0.00291 0.08493

-9 -0.02989 -0.00108 -0.00358 -0.00358 -0.02072 -0.01802 -0.00358 -0.02093 -0.00358 -0.03464

-8 0.000307 0.03522 -0.01174 0.004771 -0.00551 0.00397 0.000307 0.000307 -0.01219 0.006717

-7

-6 0.028533 0.018373 0.001506 -0.01072 0.007354 -0.00214 0.022632 -0.00331 0.014164 0.014245

-5 -0.00699 -0.00936 -0.00699 0.009878 0.010447 -0.01432 -9.8E-05 -0.00699 -0.00699 -0.00071

-4 0.030152 0.001461 0.016031 -0.00501 0.043836 0.018596 0.017535 0.00061 0.003836 0.053836

-3 0.004099 0.00648 0.004099 0.013028 0.020583 0.022281 -0.00266 0.004099 0.004099 -0.01376

-2 -0.02467 0.000975 -0.01107 -0.00345 0.000975 -0.0026 0.000975 0.000975 0.000975 0.013097

-1 0.032708 -0.02924 -0.018 0.001948 -0.02063 -0.00078 0.013195 -0.0017 -0.00611 -0.00558

0 -0.01976 -0.0286 -0.00662 -0.02202 -0.00523 -0.023 -0.00763 0.012409 0.005884 -0.05472

1 0.000418 0.002969 0.000418 0.00501 -0.0052 -0.0033 -0.01328 0.021487 0.000418 0.032676

2 -0.00055 0.004542 0.012111 0.004024 -0.01185 0.003184 -0.00055 -0.03388 0.012111 0.011953

3 0.012656 -0.01366 -0.02616 -0.01366 -0.01366 -0.01366 -0.01366 -0.02844 -0.01366 0.017205

4 -0.0635 -0.01222 -0.02487 -0.0088 -0.02364 -0.01222 -0.01916 -0.00555 -0.01222 -0.04814

5 0.01173 0.024389 0.01173 -0.00074 0.00595 0.0266 0.004737 0.026631 0.03673 -0.00069

6 -0.00106 0.006438 -0.00106 -0.00451 -0.00106 0.002601 0.005981 0.01362 -0.00106 -0.06395

7 0.017919 0.052658 -0.02054 0.009854 0.012105 0.00697 -0.01705 0.016311 -0.01867 -0.02235

8 0.034102 -0.0193 -0.00626 -0.03474 -0.02216 -0.00399 0.007075 0.010296 -0.00558 -0.00691

9 -0.03582 -0.04723 -0.03725 -0.03047 -0.01331 -0.00558 0.002314 0.016807 0.016807 -0.05412

10 0.038453 0.039622 0.010675 -0.04912 0.066575 0.003041 -0.02609 0.00907 0.010675 0.06411

11 -0.03769 0.013805 -0.05507 -0.08919 -0.01893 -0.0221 -0.02944 0.016362 -0.07338 -0.0561

12 0.02131 0.026072 0.038893 0.013919 -0.03165 0.008739 0.016739 -0.00726 -0.00726 0.031801

13 -0.01248 0.030182 -0.04353 -0.01582 0.015293 0.007419 -0.00814 0.015293 0.085716 -0.02982

14 -0.01337 0.00787 -0.03167 -0.02914 -0.01604 -0.0086 0.023205 0.015205 0.002047 -0.00054

15 -0.00449 -0.00695 -0.02088 -0.00449 0.014865 -0.00855 0.003447 -0.02539 -0.01782 -0.02849

16 0.027614 -0.01414 -0.0018 -0.0194 -0.03977 0.010447 -0.01755 0.006412 -0.0018 -0.0018

17 0.003179 0.028179 -0.03015 -0.03102 0.036073 0.015275 -0.00482 0.003179 0.003179 0.044162

18 0.001737 -0.01046 -0.03275 -0.02862 0.020845 0.005721 0.009802 0.001737 0.001737 -0.01401

19 -0.03013 0.017132 -0.08013 -0.05299 -0.02924 -0.00871 0.019009 0.020494 0.027009 -0.05299

20 -0.02076 0.016651 -0.00076 -0.01508 -0.06049 -0.00841 -0.07721 0.012032 -0.10184 -0.02945
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TIONG M LOG HLDGSTMC LIFE SCIENCESUNITED MALACCA BHDV.S. INDUSTRY BERHADKUMPULAN EUROPLUS BHDYNH PROPERTY BHDBOUSTEAD PLANTATIONSCCM DUOPH.BIOTECHECONPILE HEVEABOARD BHD

L:TNTT L:TMCL L:UMRU L:VSIN L:KEUR L:YNHA L:BOPL L:DUOP L:ECOH L:HEVE

-20 -7.9E-05 -0.0087 -0.0087 0.006684 0.053155 -0.01905

-19 0.004602 -0.02104 -0.02523 -0.00816 -0.04162 -0.02295 -0.00434 -0.00434 0.004919 0.021301

-18 0.004977 0.005195 -0.00343 0.00735 -0.00343 0.001504 -0.00161 -0.00876 -0.00876 0.028743

-17 -0.01687 -0.00875 0.012696 -0.00447 0.029792 -0.01562 0.009568 -0.0008 -0.00462 -0.04076

-16 0.009912 -0.01595 -0.00283 0.001347 -0.01921 0.02557 0.04233 -0.00343 0.000372 0.012872

-15 -0.00571 -0.00608 0.009218 0.000607 -0.01223 0.018884

-14 0.009619 0.009619 0.003208 -0.01636 -0.01069 -0.01659 0.096951 0.023125 -0.02275 0.072508

-13 -0.00337 0.023419 -0.00337 0.029966 0.02254 0.012922 -0.00746 -0.00746 0.031004 0.01019

-12 0.000296 0.00914 -0.00825 0.017555 -0.0234 -0.00825 -0.00761 -0.00136 -0.01062 -0.05917

-11 -0.00878 0.042426 0.00453 0.089838 0.025332 -0.00031 -0.01117 0.011515 -0.01099 -0.01071

-10 -0.01145 -0.03569 -0.00451 0.027861 -0.01291 -0.02381 -0.02714 -0.0015 -0.0015 -0.00775

-9 -0.00358 -0.00358 0.001244 -0.01664 -0.00863 0.017773 0.018657 0.012078 0.021601 -0.06968

-8 0.008928 -0.00817 -0.00609 -0.00536 0.000307 -0.02617 -0.01538 -0.00231 0.025994 0.059336

-7 -0.00734 0.006892 -0.01906 0.01219

-6 -0.00704 0.001506 0.001506 0.024319 0.001506 0.007232 0.00554 0.009314 -0.00381 -0.01357

-5 0.018867 -0.00699 -0.00861 0.011593 0.003157 -0.01767 0.022994 0.002994 0.002994 0.002994

-4 -0.00457 0.003836 0.003836 0.000186 -0.01626 0.030455 -0.02251 -0.01141 0.003629 -0.00936

-3 -0.00438 0.012646 0.004099 -0.0014 -0.00103 -0.00641 0.002656 -0.00024 -0.01349 0.009103

-2 0.018069 -0.0075 0.000975 0.021233 0.000975 0.000975 -0.02029 -0.00503 -0.04124 -0.04557

-1 -0.00201 -0.00215 0.006393 0.053324 0.006393 0.006393 -0.03003 0.007217 0.001064 -0.03003

0 -0.00259 -0.00274 0.005884 -0.00101 -0.00443 0.005884 0.006256 -0.01517 -0.00507 0.049113

1 -0.00813 0.000418 0.000418 0.042084 0.000418 0.000418

2 -0.00055 -0.00924 -0.00377 0.021119 -0.00055 -0.00055 -0.01488 -0.00475 -0.00589 -0.02103

3 -0.01366 -0.00489 -0.02013 0.02223 0.012382 -0.01366 -0.003 0.000876 -0.003 0.010699

4 -0.01222 -0.02091 -0.01873 -0.00907 -0.02237 -0.03842 -0.00183 -0.00183 0.003193 -0.00859

5 0.01173 -0.01459 0.01173 -0.08246 -0.01391 0.000821 0.036383 -0.02035 -0.02035 -0.10199

6 -0.00106 -0.00106 -0.00106 0.040533 -0.01685 0.043056

7 0.017919 0.00891 0.004804 -0.03366 0.023266 -0.00884 -0.01137 0.012627 0.008766 -0.00605

8 -0.04465 -0.01111 0.000431 -0.02801 -0.0142 -0.00378 -0.00852 0.019718 0.012025 0.019544

9 0.016807 -0.03875 0.01179 -0.04865 -0.01037 0.011686 0.006609 -0.01055 -0.01437 -0.07407

10 -0.03478 0.010675 0.007313 0.035967 0.044194 0.015822 0.003415 -0.00343 -0.00843 0.028312

11 -0.05507 0.016362 -0.01399 -0.0102 0.000146 0.005389

12 0.079918 0.031955 -0.00378 0.04537 -0.01825 -0.01836

13 0.005859 0.005859 0.011827 0.020849 -0.00693 0.020529 0.01766 0.018462 0.005832 -0.00453

14 -0.01337 -0.01337 -0.0074 -0.01058 0.003842 0.032318 0.00028 0.015374 0.00028 -0.03878

15 -0.0241 -0.01429 -0.00449 -0.00638 -0.00449 0.006483 0.006884 -0.00359 0.000128 -0.05678

16 -0.0218 0.018004 -0.0018 0.045551 0.032685 -0.0018 0.002927 -0.01498 0.006317 0.022078

17 0.003179 -0.01624 0.003179 -0.00225 -0.01904 -0.04024 -0.00911 -0.01288 0.010891 0.058118

18 0.001737 0.001737 -0.0036 0.018101 -0.00963 0.001737 0.007069 0.000402 0.010206 0.047646

19 0.006601 -0.0126 0.001964 -0.01056 -0.00747 0.027009 -0.00281 -0.01322 -0.03856 -0.00191

20 -0.06242 -0.04137 -0.02626 -0.05235 -0.06242 0.007989 0.016217 0.003059 0.023059 0.070224
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HWANG CAPITALKAWAN FOOD BERHADLINGKARAN TRANS KOTALPI CAPITAL BHDMAGNI TECHPETRON MALAYSIAREACH ENERGY BHDSUNSURIA BHDUNITED ULI CORPCAN-ONE

L:HWAN L:KAWN L:LINK L:LPAC L:MATE L:PMRM L:RESE L:MAAB L:UULI L:CANO

-20 0.018663

-19 0.018808 0.01549 -0.02608 0.018886 0.000114 0.055706 0.003596 -0.00434 0.041493 -0.0292

-18 -0.00876 -0.01153 0.001344 0.008898 -0.01319 0.063139 -0.01663 -0.01999 0.00718 0.015

-17 -0.00462 -0.02969 -0.00462 -0.00214 -0.00684 -0.00868 0.00332 0.012429 0.014992 -0.00388

-16 0.000372 0.026086 0.000372 -0.00581 0.000372 0.02078 0.000372 0.011545 0.048449 0.021183

-15 -0.0024

-14 0.023125 0.034267 0.033125 0.01815 0.03875 0.119125 0.023125 0.012076 -0.01908 0.042016

-13 0.006117 0.072432 -0.01736 -0.00246 -0.00306 0.012615 -0.00746 -0.03539 0.023194 -0.00538

-12 -0.00136 -0.00646 0.008637 -0.00136 0.020519 0.071982 -0.00136 -0.00136 -0.00136 -0.00502

-11 -0.00569 -0.02564 -0.0022 0.007698 -0.01586 -0.03397 0.007698 0.024939 0.011415 -0.00962

-10 0.012076 -0.0068 -0.0135 -0.00647 -0.0015 0.073284 -0.00937 0.009801 -0.02002 0.017215

-9 0.007613 0.012078 0.034345 0.015828 -0.00108 0.120492 0.020014 -0.00468 0.012078 0.004696

-8 0.00666 0.035025 -0.00231 -0.01103 -0.00675 0.021049 -0.00231 0.009055 -0.02684 -0.00423

-7 -0.0096 0.019853 0.009188 0.0018 0.030537 -0.04494 -0.00071 0.010523 0.030235 -0.00129

-6 -0.00343 0.000502 0.00554 0.003034 0.007705 -0.03924 -0.00233 -1.5E-05 -0.02448 0.003042

-5 -0.01963 -0.00966 0.002994 -0.0058 -0.01428 0.007681 0.01093 -0.02494 0.004928 0.003159

-4 0.026777 -0.04765 -0.02578 0.002362 -0.00956 -0.02748 0.003629 0.015123 0.001698 -0.00444

-3 0.00047 0.009458 -0.00203 -0.00406 -0.00628 0.063361 -0.01193 0.01299 -0.02727 -0.01096

-2 -0.00263 -0.03362 0.01041 -0.00377 -0.0405 -0.03272 0.006377 0.006377 0.008357 0.009898

-1 0.011064 -0.01394 0.011064 -0.00176 -0.01704 0.003239 0.011064 -0.03363 0.009087 -0.00412

0 -0.01063 -0.00663 -0.00112 0.004308 0.008924 0.010064 -0.00724 -0.01517 -0.01319 -0.00529

1 0.006107

2 -0.01899 0.035831 -0.00881 0.005477 -0.01266 0.008339 -0.00877 0.028348 -0.00682 -0.02735

3 0.006217 -0.00028 -0.00899 -0.00933 0.006524 0.027488 -0.003 -0.01436 0.000976 -0.00079

4 -0.01097 0.003602 0.02628 -0.01457 -0.01834 0.004085 -0.00183 -0.03057 -0.00777 -0.00058

5 -0.01575 -0.03657 -0.04379 -0.0139 -0.02035 0.001704 -0.02035 0.003314 -0.01239 -0.02897

6 -0.00367

7 0.027115 0.000524 0.018766 0.008766 0.027951 -0.03152 0.016703 -0.00858 0.002837 -0.00566

8 -0.00599 0.020336 0.002124 0.014589 -0.00445 -0.00447 0.012025 0.006143 0.006061 0.000336

9 -0.00978 -0.01437 -0.01237 -0.01181 -0.00958 -0.01437 -0.01437 0.009299 -0.01437 -0.02392

10 0.005698 -0.00893 -0.00343 0.004219 -0.00105 0.010285 -0.00343 -0.00921 -0.00343 0.004242

11 0.016118

12 0.001763

13 0.015382 0.005333 0.000877 0.013389 0.008482 0.025895 0.018731 0.005043 0.020857 0.0006

14 0.013793 -0.01083 0.008344 -0.00225 -0.01163 0.012132 -0.00753 0.011976 0.00028 0.02188

15 0.000128 -0.01954 0.000128 -0.03152 0.000128 -0.0028 0.008002 0.000128 0.000128 -0.01332

16 0.009549 -0.00378 0.012216 -0.00248 -0.00137 -0.00232 0.004028 -0.01534 -0.00576 0.012685

17 0.043522 -0.01771 0.002702 -0.01041 0.012525 -0.02964 -0.00911 -0.02665 -0.00316 0.002105

18 -0.00376 0.003293 0.006239 -0.00875 0.023932 0.028846 0.000402 0.01826 -0.00749 0.004475

19 -0.01362 -0.01232 -0.00943 -0.01339 -0.00024 0.000756 -0.00943 -0.00943 -0.00546 -0.00074

20 0.003059 0.01462 0.003059 -0.00489 0.005337 0.001619 0.018563 -0.00279 0.022861 -0.01542
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CHIN WELL HOLDINGSDAIBOCHI PLASTICDESTINI EA TECHNIQUE (M) SDNGEORGE KENT MALAYSIAHAI-O ENTERPRISE BHDKIMLUN CORPORATIONLATITUDE TREEMUDA HOLDINGS BERHADOCK GROUP

L:CHI L:DAIB L:SATN L:EATE L:GORE L:HAIO L:KIMC L:LTRE L:MUDA L:OCKG

-20 -0.0033 0.003738 0.003738 -0.00641 0.023838 0.017922 0.003738 -0.00773 -0.01487 -0.0024

-19 -0.01277 -0.00093 -0.00567 -0.00567 0.004179 0.018802 0.005316 -0.00954 -0.00567 0.006672

-18 -0.01435 -6E-05 0.017181 -6E-05 -0.00982 -6E-05 0.032548 -6E-05 -6E-05 0.006037

-17 -0.00388 -0.00388 -0.01236 0.001247 -0.01373 0.002944 -0.00914 0.034953 0.024554 0.00824

-16 0.003379 0.003379 0.003379 0.003379 0.028254 0.003379 0.00867 -0.00971 -0.00584 0.003379

-15 -0.00823 -0.00823 0.000316 0.012177 -0.02279 -0.01162 -0.03981 -0.0177 -0.01288 -0.00823

-14 0.042016 -0.00146 0.023961 -0.00646 -0.00146 -0.00486 -0.01233 0.031042 -0.00146 -0.01344

-13 0.000174 -0.00926 -0.00809 -0.0149 -0.00968 0.000174 0.000174 -0.01834 -0.03721 0.012295

-12 -0.01333 0.000563 0.008896 -0.00454 0.025438 -0.00968 0.006057 0.000563 0.01998 0.000563

-11 0.000187 0.002467 0.007229 0.002101 -0.01219 0.007229 0.007229 0.003456 0.007229 -0.00475

-10 0.007165 7.24E-05 -0.01646 0.005227 0.019874 0.006969 -0.00539 -0.00182 0.004834 -0.00599

-9 0.014586 0.003029 -0.00654 -0.02192 -0.00169 -0.00654 -0.02302 -0.00085 -0.00654 0.005655

-8 0.0041 -0.00064 -0.0043 -0.00632 -0.00556 -0.0096 0.0041 -0.00533 -0.00538 -0.01397

-7 0.005608 -0.00129 0.015661 -0.01708 -0.01104 0.005656 -0.00129 -0.00129 -0.00607 0.010982

-6 -0.01751 0.003042 0.003042 -0.00765 -0.01174 0.003042 0.008628 0.003042 -0.00657 0.009102

-5 0.038125 0.003159 0.003159 -0.04008 0.003159 0.010056 -0.00795 0.003159 -0.00655 0.003159

-4 0.026544 -0.02153 -0.01557 -0.04114 0.01276 -0.00724 -0.00724 -0.00724 -0.02685 -0.01326

-3 0.035682 0.003003 0.036616 0.043938 0.091238 0.003003 -0.00262 0.001098 0.003003 -0.00306

-2 -0.01825 0.021558 0.015195 -0.00417 0.034092 0.01049 0.024014 0.007065 0.032065 0.013163

-1 -0.00412 -0.00412 0.028139 -0.00412 -0.00412 0.012946 -0.00412 -0.00603 -0.03827 -0.00412

0 -0.00529 -0.00529 0.010339 -0.00529 0.034188 0.028271 -0.01084 -0.00337 -0.00529 0.000775

1 0.014288 -0.01472 0.0025 0.028899 0.015905 -0.02143 -0.01078 -0.00519 -0.00014 0.006856

2 -0.01216 -0.00423 -0.00705 -0.02689 0.008844 0.023682 0.00058 0.002488 0.00058 -0.00537

3 0.025017 -0.00079 -0.00848 -0.00644 0.015604 0.015339 0.004828 -0.00079 -0.00581 -0.00678

4 -0.00345 0.006213 -0.00345 -0.03186 -0.01151 -0.00027 -0.00904 -0.00345 -0.0085 0.002575

5 0.003103 -0.00797 0.020069 -0.00319 0.004943 -0.00635 -0.00319 -0.01271 -0.00319 -0.02115

6 -0.00367 -0.01328 0.072088 -0.03291 0.04875 -0.00049 0.030038 -0.00944 -0.00875 -0.00367

7 0.000594 0.018616 -0.03382 -0.02975 0.00967 -0.03414 -0.02739 -0.00179 -0.01586 -0.00566

8 0.003277 0.003277 0.068494 0.015622 0.010824 0.013049 0.003277 -0.00636 -0.02765 0.003277

9 -0.01275 0.004415 0.088111 -0.02471 -0.04901 -0.00032 0.04412 0.001621 -0.02692 -0.00642

10 -0.04607 -0.00519 0.029242 -0.05826 -0.03119 0.020371 0.004242 0.004242 0.031565 0.004242

11 -0.00863 -0.00677 -0.0264 0.071325 -0.01017 -0.00518 -0.01265 -0.00395 -0.00201 -0.01428

12 -0.0286 0.009515 -0.00777 0.010942 0.037653 0.007915 -0.00065 0.006676 -0.02718 0.004731

13 0.014393 -0.00416 -0.02472 -0.03026 0.02052 -0.00257 0.006005 -0.00911 0.044556 -0.00561

14 0.028257 0.010616 0.001046 -0.00532 -0.01458 -0.00532 0.001046 0.003007 0.001046 -0.01145

15 0.071187 0.003079 -0.00166 -0.00166 0.077705 0.020775 -0.02317 -0.0134 -0.01219 -0.00799

16 0.068787 0.000885 -0.0121 0.013706 -0.00647 0.016559 0.000885 0.010786 -0.02571 0.000885

17 -0.00368 -0.00261 0.002105 -0.01055 0.005809 0.005192 0.035072 -0.05672 0.023963 0.014844

18 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475

19 -0.024 -0.00074 -0.00732 0.05695 -0.01181 -0.00997 0.009896 -0.00074 -0.02748 0.005547

20 0.025999 -0.00376 0.069085 -0.03407 0.011163 -0.00066 0.03308 -0.01626 -0.00376 -0.00376
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ONLY WORLD GROUPORIENTAL FOOD INDRAPID SYNERGY BERHADSHELL REFINING COSLP RESOURCES BERHADVIVOCOM INTL HOLDIN

L:ONLY L:ORFO L:RAPI L:SHEL L:SLPR L:INSR

-20 -0.00597 0.003738 0.005421 0.003738 0.046903 0.047216

-19 -0.00567 -0.01817 -0.00231 -0.00567 0.035706 0.056827

-18 -0.01967 0.012598 -0.01011 -0.00655 -6E-05 -6E-05

-17 -0.00388 -0.01638 -0.00388 -0.00061 -0.0105 0.054942

-16 -0.01162 0.003379 0.006763 -0.00314 -0.02995 -0.03366

-15 0.006998 0.025525 -0.00823 -0.00495 0.043493 -0.00823

-14 0.008538 -0.00146 -0.02338 -0.00146 -0.00146 -0.02069

-13 -0.00478 0.000174 0.008794 -0.00636 0.000174 0.098213

-12 0.040364 -0.01985 0.000563 0.003852 0.000563 -0.01729

-11 -0.03105 0.007229 -0.00303 0.010508 0.000672 -0.04732

-10 0.024948 -0.00409 7.24E-05 -0.0032 -0.00983 0.038534

-9 -0.01625 -0.01072 -0.00654 0.009853 -0.00654 -0.02506

-8 -0.0057 0.0041 0.0041 -0.0088 0.0041 0.022968

-7 -0.01614 0.023922 0.002166 -0.00129 -0.00129 -0.01981

-6 -0.00701 -0.01745 0.003042 -0.00349 -0.01362 -0.01583

-5 0.018388 0.003159 0.011765 0.006449 0.020109 0.060852

-4 -0.01724 -0.00724 -0.01748 0.002596 -0.00724 0.047305

-3 -0.00205 0.003003 0.003003 0.02573 0.003003 -0.03148

-2 0.007065 0.011249 -0.03087 -0.01516 0.007065 -0.01079

-1 0.01111 -0.00412 0.033516 -0.01061 -0.00412 0.014063

0 -0.02029 -0.00529 -0.00529 -0.00529 -0.00529 -0.00529

1 -0.01027 -0.00103 -0.00519 -0.00519 -0.00519 0.030522

2 0.00058 0.00058 0.00058 0.00058 0.00058 -0.0339

3 -0.00079 -0.00079 -0.0077 0.009014 -0.00079 0.017068

4 0.001653 -0.0242 -0.00345 -0.00021 -0.00345 -0.00345

5 -0.00319 -0.00319 -0.00145 -0.00641 -0.03652 0.014357

6 0.016635 -0.02486 -0.00367 -0.00691 -0.0416 -0.00367

7 0.004295 -0.03163 -0.00739 -0.0089 -0.00924 -0.0229

8 -0.02135 -0.02783 0.003277 0.006534 -0.10464 0.038364

9 -0.05083 -0.08289 -0.00032 -0.00032 -0.11323 0.050523

10 0.036157 -0.08576 0.004242 -0.0055 0.049697 -0.02802

11 -0.01747 -0.00201 -0.00201 0.011106 -0.04114 -0.00201

12 -0.00574 0.004731 0.004731 0.004731 0.054504 -0.01194

13 0.027055 -0.01039 0.0006 -0.00911 -0.02957 -0.0333

14 0.021665 -0.07673 -0.00939 0.004314 -0.01673 -0.05159

15 0.013491 0.022436 -0.00166 0.004854 0.007389 0.035377

16 0.025761 0.000885 0.000885 -0.00559 -0.0305 0.018742

17 0.026377 -0.02142 0.002105 -0.00115 0.006735 -0.01544

18 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475

19 -0.0197 -0.01279 -0.00074 -0.00074 0.008474 -0.0186

20 0.01073 0.01453 -0.00376 -0.00376 0.019069 0.014419
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Appendix D 

Stock Prices of RSS New Exclusion List 

 

 

DRB-HICOMECM LIBRA FINCIALMSM MALAYSIAMUHIBBAH ENGINEERINGEVERSENDAIKUMPULAN EUROPLUSW T K HOLDINGS BHDCOASTAL CONTRACTS BERHADDIGI.COM BERHADKLCC PROPERTY HOLDINGS BHD

L:DVRS L:ECM L:MSM L:MUHI L:EVES L:KEUR L:WTKB L:COAS L:MUSW L:KLCP

-20 0.002883 0.004215 0.019643 0.033157 0.006879 -0.01984 0.02937 0.320869 -0.00056 -0.04089

-19 0.010703 0.003099 0.007131 0.025077 0.003099 -0.00603 -0.02141 0.046731 0.005494 0.005494

-18 -0.00815 -0.0006 -0.0006 -0.01136 -0.00836 -0.01084 0.004421 0.027642 0.001572 0.006792

-17 0.029788 0.009574 0.011204 -0.0077 -0.00464 -0.00614 0.003172 0.027283 -0.01472 0.008919

-16 -0.01741 0.00111 0.005094 0.017594 0.00111 0.00111 -0.00889 -0.01254 0.008916 0.00087

-15 -0.00115 -0.00115 0.000837 -0.00655 -0.01689 0.018686 -0.0062 0.054653 -0.01141 -0.00973

-14 -0.00452 -0.00075 -0.00075 -0.00618 -0.00875 -0.01098 -0.00075 0.098322 -0.00029 -0.0041

-13 0.013108 0.006833 0.001744 0.018137 0.009808 0.001744 -0.00333 -0.05849 -0.00062 -0.02237

-12 0.004851 0.007434 0.001105 0.011858 0.017105 -0.0082 0.001105 0.011562 0.000928 0.003383

-11 0.002766 0.002766 0.002766 -0.00255 -0.00511 0.002766 -0.00744 0.049895 -0.00053 0.007085

-10 -0.00924 -0.00962 0.014442 -0.06122 -0.0074 -0.02889 -0.00658 0.053304 -0.00533 0.006815

-9 0.004261 0.004261 0.002261 0.039349 -0.02033 -0.01117 -0.0117 0.024664 -0.00851 -0.00205

-8 -0.00019 0.002464 0.007978 -0.0097 0.004357 -0.01412 0.01217 0.07681 -0.00126 -0.01332

-7 0.010208 -0.00487 -0.01314

-6 0.010389 0.004025 0.008751 -0.01251 -0.00115 0.009031 -0.00647 -0.00253 -0.00037 -0.00253

-5 0.023158 0.005894 0.004037

-4 -0.00393 0.00502 -0.00013 -0.03461 -0.00013 -0.01021 -0.00548 0.026647 -0.00413 -0.0029

-3 -0.00558 0.000748 0.00783 0.023726 -0.00246 -0.03599 -0.01564 0.005181 -0.00557 0.000263

-2 -0.00761 -0.00504 -0.0038 -0.00574 0.000111 -0.03885 -0.00538 -0.0561 -0.00377 -0.00161

-1 -0.04075 -0.00779 -0.01571

0 -0.00041 -0.0043 -0.04359 -0.0043 0.004102 -0.02764 -0.0043 -0.02109 0.006555 0.013987

1 -0.00314 0.005909 0.033454 -0.01691 0.009067 -0.0043 -0.01032 -0.03662 -0.00424 -0.00424

2 0.003979 0.011761 0.00186 0.005773 0.003497 0.011761 0.000588 -0.06208 -0.00044 -0.01024

3 -0.00336 -0.00336 -0.00136 -0.00336 -0.00336 -0.00969 0.013585 0.083877 0.000873 -0.00067

4 -0.00261 -0.00261 0.005372 -0.00261 -0.00261 -0.00261 -0.00261 0.036944 -0.00171 0.012794

5 0.008406 0.009205 0.003361

6 -0.01198 -0.00439 -0.00558

7 -0.00453 0.000615 0.003388 0.001492 -0.0212 0.013279 -0.00453 -0.03019 0.019005 0.021743

8 -0.0116 0.000166 0.00213 0.000166 0.00864 -0.01733 0.016832 0.000784 -0.00723 -0.01513

9 -0.01009 0.013339 -0.01387 0.001815 0.001815 -0.00455 0.018208 0.023288 -0.00264 -0.00264

10 -0.01578 0.010629 0.000316 0.0043 -0.02091 -0.00082 -0.01721 -0.01953 0.005004 0.01087

11 -0.00458 -0.01399 -0.02838 -0.02034 -0.00501 -0.0144 -0.01287 -0.01443 0.002426 0.007902

12 0.013474 -0.02709 0.034135 -0.00506 0.001077 0.001077 -0.00451 0.010444 -0.00344 -0.00761

13 0.01588 -0.01757 0.007554 -0.00045 -0.01784 -0.01355 -0.00045

14 -0.00498 0.019154 -0.00299 -0.00498 -0.01382 -0.01029 -0.00498

15 0.012815 0.001987 -0.01315 -0.00325 0.023537 0.002092 0.002369 -0.01406 -0.0008 -0.00754

16 -0.00596 -0.00977 0.011948 0.008121 -0.01544 -0.01 0.001948 0.05403 0.004858 0.000249

17 0.019945 0.006612 -0.00988 -0.00611 -0.03537 -0.04299 2.46E-05 -0.00278 -0.0035 0.000758

18 -0.0044 -0.00831 -0.01231 -0.00213 0.000868 0.023997 -0.00831 -0.00624 -0.00343 -0.01442

19 0.000116 0.000116 -0.01595 0.012386 0.009207 0.012361 0.011289 -0.01564 6.92E-05 -0.00864

20 -0.01856 0.000892 0.019259 0.000892 -0.00812 0.007612 0.000892 0.001889 0.011977 0.005525
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MEDIA CHINESE INTERNATIONAL BERHADMUDAJAYA GROUP BERHADPADINI HOLDINGS BERHADUOA DEVELOPMENT BERHADAMWAY (MAL.) HDG.BINTULU PORTBATU KAWANCHEMICAL COMPANYLPI CAPITAL BHDUNITED PLANTATIONS

K:MPAO L:MUDJ L:PAHO L:UOA L:AMWA L:BINT L:BATU L:CMCO L:LPAC L:UTDP

-20 0.010058 0.006152 -0.07732 -0.08161 0.001662 -0.00827 -0.01335 -0.02769 0.007702 -0.0371

-19 0.005494 -0.01411 0.000175 0.010081

-18 -0.00701 0.000989 -0.00166 0.011254

-17 -0.00621 0.009663 -0.00089 0.034149 0.013969 0.013969 0.014989 0.02387 0.012704 0.010062

-16 -0.01254 0.003082 -0.01254 0.03056 -0.00396 -0.00396 0.010308 -0.00396 -0.00514 0.014076

-15 -0.0009 -0.02013 -0.0009 -0.01743 -0.00837 -0.00673 -0.0208 -0.00673 -0.00918 -0.00904

-14 0.001831 0.013596 -0.02462 0.014436 -0.01251 -0.00595 -0.00595 -0.01575 -0.00831 -0.01753

-13 0.001513 0.009264 0.006947 -0.00679 0.00409 -0.00417 0.000922 0.005726 -0.01755 -0.00808

-12 -0.0012 -0.0012 0.004201 0.028085 -0.00442 -0.00442 -0.00239 -0.01423 -0.00691 -0.00442

-11 -0.00053 -0.00437 0.015604 -0.0615 -0.00081 -0.00081 0.006279 0.028897 0.015286 -0.00473

-10 0.005304 -0.00628 -0.01586 0.005304 -0.00355 0.00465 0.00465 0.014266 0.00101 0.003863

-9 -0.00205 0.005759 0.019568 0.02825 -0.00122 -0.00122 -0.00122 0.017826 0.00362 -0.00359

-8 -0.02759 -0.00126 -0.00655 -0.03487 -0.00446 -0.00446 -0.00446 0.004888 -0.00564 -0.00525

-7 -0.00703 -0.00703 0.003605 -0.01138 0.001226 0.001226 0.001226 -0.01729 0.002409 0.002807

-6 -0.09188 -0.00253 -0.00779 0.006207 -0.01057 -0.00231 0.002719 -0.00231 0.009784 -0.00389

-5 0.006948 0.049816 -0.01115 0.016745 0.000896 0.016896 -0.0211 0.000896 0.017693 0.000896

-4 0.041201 0.018607 -0.01589 0.021433 -0.0016 -0.01735 -0.00467 -0.0016 0.004316 -0.00635

-3 -0.00127 -0.02301 0.015034 0.048729 0.001125 0.001125 0.001125 0.067163 0.00578 -0.00602

-2 -0.00161 0.005797 -0.00161 0.010295 -0.00277 0.010561 -0.00072 -0.00277 -0.00277 -0.00597

-1 -0.00346 -0.01449 -0.00346 -0.03091 0.031108 -0.00705 0.006108 -0.02044 0.002611 0.005305

0 3.34E-05 -0.00368 -0.01066 0.008098 -0.005 -0.005 -0.005 0.004092 -0.00851 -0.01142

1 -0.00424 -0.01171 -0.01506 -0.01224 -0.00218 -0.00218 -0.00014 -0.07426 -0.00456 -0.00218

2 0.051166 -0.00636 -0.00806 0.001434 0.005976 0.005976 0.004955 0.015685 0.001299 -0.02394

3 0.000873 0.000873 -0.01561 0.008905 -0.00747 -0.00097 0.004142 0.037492 -0.00097 0.007363

4 0.000448 0.03441 -0.01631 0.004432 0.001822 -0.00145 0.002618 0.017068 0.006794 0.00764

5 0.004885 0.008535 0.010567 -0.00702 -0.00524 -0.00524 -0.00524 -0.00524 -0.00524 -0.00769

6 0.002057 -0.00885 0.019006 -0.00598 0.005128 0.003497 0.001471 0.003497 -2E-05 0.004318

7 -0.0215 -0.01322 -0.00415 -0.00368 -0.01723 0.005567 0.009628 0.014658 -0.00379 0.002286

8 -0.01702 0.00084 -0.00858 0.005297 -0.0019 -0.00356 -0.00255 -0.01257 0.002317 0.021129

9 0.015219 0.0124 0.008726 -0.02305 0.003778 0.005441 0.003421 0.005441 0.00429 0.009458

10 0.016068 0.017043 0.009761 -0.00148 0.011524 -0.00014 -0.00318 -0.00014 -0.00014 -0.00814

11 0.00028 0.00028 0.005836 -0.00805 0.007554 0.007554 0.002478 0.007554 0.001614 0.015619

12 0.002981 0.006617 -0.00254 0.019788 -0.00886 -0.00556 -0.00454 -0.00556 -0.00672 0.004838

13 -0.01132 0.008948 -0.00305 -0.00305 0.00293 0.00249

14 0.010124 0.001791 0.005868 0.001791 0.001791 -0.01396

15 -0.07881 -0.01382 -0.00295 0.005314 -0.00867 -0.0004 -0.00243 -0.0004 0.000752 0.006798

16 -0.01336 -0.00589 -0.01145 -0.02229 -0.00127 -0.00127 0.000764 -0.00127 -0.00127 -0.00445

17 0.000758 0.004421 0.006344 -0.00758 -0.00401 -0.00734 0.002808 -0.00734 -0.01089 -0.01133

18 0.000847 0.000847 -0.01582 -0.00756 -0.00513 -0.00181 -0.01186 -0.00181 -0.00537 -0.00021

19 0.002215 -0.00143 0.007865 0.01069 -0.00274 -0.02611 -0.00107 -0.00107 -0.00107 -0.00347

20 0.005525 0.009188 0.016761 0.001323 -0.00253 -0.0042 -0.00319 -0.0042 -0.00536 -0.0058
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AL-AKQAR HEALTHCARE REITBELEC HOLDINGSDATASONICDAYANG ENTER.HDG.HUNZA PROPERTIES BHDKPJ HEALTHCAREKUMPULAN PERANGSANGKULIM MALAYSIA BHDLION INDUSTRIESMALAYSIAN BULK

L:ALQR L:BEHB L:DAGR L:DGEH L:HUPR L:KPJH L:SHAH L:KULI L:LLBM L:MBCB

-20 -0.00279 -0.00279 -0.00814 -0.00542 0.031192 -0.00279 -0.00932 -0.00582 0.062429 -0.00279

-19 0.006839 -0.00015 0.010598 0.002484 -0.03302 0.005463 0.03274 0.008964 0.040662 -0.00015

-18

-17

-16 0.006412 -0.00053 -0.00585 -0.00053 -0.00539 -0.01171 -0.02601 -0.01258 0.045219 -0.01729

-15 0.003716 -0.02381 -0.01233 0.003716 0.008594 0.000891 -0.00282 -0.00238 -0.01503 0.003716

-14 0.004286 -0.00515 -0.00658 -0.00098 0.004286 0.007119 0.004286 0.041095 0.004286 -0.0014

-13 -0.01358 0.002837 -0.01768 -0.0014 -0.00669 0.001788 0.052524 0.008106 -0.00669 0.004742

-12 -0.01436 -0.00991 0.027303 -0.0189 -0.00533 -0.01168 0.011948 -0.00339 0.037742 0.005175

-11 0.003607 -0.00592 -0.0018 0.006288 0.003607 -0.00489 -0.00866 -0.00516 -0.00866 -0.00201

-10 0.00139 0.011006 0.01226 -0.00396 0.00139 -0.00432 -0.01724 0.00139 -0.00482 0.00139

-9 0.021742 -0.00435 0.009324 0.009324 6.61E-05 0.000332 -0.01062 0.035349 -0.0103 0.003401

-8 -0.00514 -0.01484 0.005675 -0.01324 -0.01999 -0.00805 0.001357 0.000644 -0.01796 0.000578

-7 -0.01456 -0.00058 0.004769 0.007596 -0.00058 0.002345 -0.00058 0.005169 0.012408 0.016467

-6 0.01005 -0.02374 0.001185 -0.00684 0.000891 -0.00413 -0.00413 -0.00985 -0.0426 0.018212

-5 -0.0089 0.038095 -0.01778 0.008935 -0.00191 0.00101 -0.00191 -0.00191 -0.03524 -0.01283

-4 -0.01555 -0.03031 0.052297 -0.00147 -0.01147 0.015975 0.004985 -0.00147 0.00543 0.009583

-3 0.008516 0.021175 0.016679 -0.00667 0.011474 0.012802 -0.00504 -0.00725 -0.00548 -0.02048

-2 -0.00559 -0.02501 -0.03072 -0.00559 -0.01559 0.005708 0.00086 -0.00269 -0.00559 -0.00559

-1 -0.01069 -0.0135 -0.04483 -0.01711 -0.00865 0.032718 -0.01001 -0.00938 -0.00359 -0.00918

0 0.002171 -0.00283 0.007548 0.004911 0.007248 -0.00052 0.002171 -0.00074 0.009068 -0.00906

1 0.002038 -0.00299 0.007385 0.010234 0.012139 0.018254 0.002038 -0.02129 -0.00481 0.007719

2 0.040354 -0.00546 -0.01132 0.007349 -0.00536 0.007299 -0.00826 -0.01029 -0.00226 0.004639

3 -0.02732 -0.05586 0.000263 0.016479 -0.00479 0.000263 0.006799 0.015415 0.007208 -0.01669

4 -0.00567 0.026761 -0.01648 -0.00567 -0.00567 0.010243 -0.00567 -0.02358 -0.00567 -0.00567

5 -0.00885 -0.0227 0.003702 -0.01506 -0.01699 0.013903 -0.00826 -0.00176 -0.02935 -0.01326

6 0.005102 -0.01094 -0.00577 -0.00568 0.010257 -0.01032 0.116213 0.008142 -0.0871 -0.00071

7

8 0.006296 -0.01172 -0.00634 -0.02265 -0.00085 -0.00085 0.052094 0.005214 -0.03991 -0.01254

9 0.008602 0.00151 0.007035 -0.00128 -0.00875 0.004121 0.00151 0.004522 0.00151 -0.01032

10 0.0188 -0.00233 -0.00782 -0.00512 -0.00233 0.013298 0.031192 -0.00833 -0.00233 -0.00233

11 -0.0065 0.005896 0.011451 0.008805 0.000401 0.002965 0.000401 0.003422 0.049182 -0.00559

12 -0.00141 -0.00141 0.025915 -0.00141 -0.00141 0.003708 -0.01222 -0.01647 -0.00916 0.010641

13 0.07477 -0.00708 -0.02822 -0.0294 -0.0068 -0.01434 -0.03441 0.001439 -0.00943 0.016238

14 -0.04342 0.001745 -0.00918 -0.00111 0.006953 -0.02918 0.013044 0.01394 0.009619 0.007593

15 0.016047 0.024512 0.002534 0.01113 0.002534 0.002534 0.069573 -0.00349 0.041596 0.014162

16 -0.01439 0.000234 8.57E-05 -7.1E-05 0.010792 0.018908 -0.05198 0.005611 -0.00943 -0.00588

17 -0.02272 -0.00632 0.015606 -0.00979 -0.00066 0.00187 -0.03995 0.004494 -0.00314 -0.00713

18

19 0.022885 0.012834 -0.01458 -0.00679 -0.00846 -0.01125 0.007719 -0.00112 -0.02117 -0.00986

20 -0.00084 -0.01705 -0.0176 0.005013 -0.00084 0.009831 -0.02396 -0.00691 0.007039 -0.01274
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MALAYSIAN RESOURCESMALAYAN UNITED INDSORIENTAL HOLDINGSPERISAI PETROLEUMPETRON MALAYSIAPRESS METAL BERHADPUNCAK NIAGA HLDGSSCOMI GROUP BHDSHIN YANG SHIPPINGSOUTHERN STEEL BHD

L:MRES L:MAIM L:ORNH L:PERI L:PMRM L:PMET L:PUNC L:SCOM L:SYSC L:SOST

-20 -0.00279 0.043723 -0.00279 -0.00937 0.004132 -0.00704 -0.00579 -0.00279 -0.02552 0.024871

-19 0.023237 -0.00015 -0.00914 -0.00678 -0.00703 0.00198 0.017918 0.050478 -0.00791 -0.02017

-18

-17

-16 0.005182 0.02169 0.013716 0.026134 0.002928 -0.00373 -0.01533 0.023564 0.00728 0.00651

-15 -0.01333 -0.01802 0.002439 -0.00278 0.010613 0.018673 0.003716 -0.00805 0.003716 0.01001

-14 0.004286 0.004286 0.001728 -0.00225 -0.00256 0.088496 -0.00172 0.04 -0.01897 0.011235

-13 -0.02981 -0.00669 -0.00925 -0.00669 -0.02048 0.028265 0.020503 0.016302 -0.00669 0.007116

-12 0.01136 0.04397 -0.00433 -0.01363 0.020505 -0.02768 -0.00047 -0.02295 -0.00047 0.006333

-11 -0.00224 0.003607 0.002317 -0.00973 -0.00324 0.029644 0.006549 0.003607 -0.0202 -0.00315

-10 -0.00449 0.00139 0.005266 0.008147 -0.00206 0.007969 -0.00154 0.035873 0.009521 0.00139

-9 0.008783 -0.02785 0.015987 0.001277 0.00778 0.006297 0.0147 0.003589 -0.01756 0.001086

-8 0.006769 -0.00514 -0.01028 -0.02554 0.001832 0.020287 -0.00514 -0.00514 0.003197 0.008666

-7 -0.00058 0.066088 0.004589 -0.04225 0.002882 -0.00058 0.014127 -0.00058 -0.01711 0.105616

-6 0.001748 -0.00413 0.010005 -0.01138 0.002762 0.024332 -0.01573 -0.01537 0.029479 -0.05829

-5 -0.0253 0.060595 -0.01458 0.005394 -0.00875 -0.02423 -0.00777 -0.02463 -0.01817 -0.00191

-4 0.022486 -0.00147 0.010087 -0.00871 -0.00491 -0.01517 0.001483 -0.01309 -0.018 -0.00797

-3 0.001373 0.001373 0.001373 0.008672 0.004833 0.009706 -0.01039 0.013138 0.01818 0.014471

-2 -0.01144 -0.00559 0.002023 0.023394 -0.01249 -0.01202 0.006313 -0.01722 -0.02212 -0.01206

-1 -0.01536 -0.0232 -0.00234 -0.03176 -0.00012 -0.00175 -0.01242 -0.02712 -0.0288 -0.00359

0 -0.00378 0.022171 -0.00412 0.009418 -0.00129 0.029847 -0.0275 0.002171 -0.00645 -0.01019

1 0.008026 -0.01757 0.005835 0.002038 0.00551 -0.01053 0.023444 0.026134 -0.00666 0.007966

2 0.022496 0.024639 0.004639 -0.01694 -0.00228 -0.00354 0.004639 -0.00713 -0.06554 -0.0078

3 -0.00558 -0.01934 -0.001 0.000263 0.007232 0.006679 0.003257 0.012168 0.000263 -0.00637

4 0.00021 0.134328 -0.00567 -0.00567 -0.00567 0.014365 -0.00567 -0.0292 -0.04341 -0.01235

5 -0.00761 -0.05439 -0.00176 -0.00176 -0.00868 0.04288 -0.00176 -0.00176 0.057061 -0.00176

6 0.005102 -0.05045 0.001314 0.019808 0.005102 0.018777 0.005102 -0.01899 -0.00416 -0.03388

7

8 -0.00085 0.057977 -0.00211 -0.04432 -0.00085 0.053116 0.005123 0.011499 -0.04758 -0.02183

9 0.00151 -0.03553 -0.0061 -0.01364 -0.00197 0.01991 0.004477 0.00151 0.00151 0.00151

10 -0.00233 -0.02156 -0.00233 -0.00233 0.008162 -0.01647 0.006548 -0.01452 -0.00233 0.019101

11 0.000401 0.020009 0.000401 0.008094 -0.00652 0.014744 0.003334 0.037438 -0.0094 0.006695

12 -0.00141 0.017823 -0.00141 -0.00141 -0.00489 0.021373 -0.00141 -0.00141 -0.00141 0.005542

13 -0.00162 -0.03936 0.000938 -0.01689 0.00887 0.003757 -0.01624 -0.01352 0.018183 -0.00162

14 0.001745 -0.01786 0.004296 -0.00601 -0.00864 0.007092 0.025484 -0.0103 0.001745 -0.01137

15 0.008416 0.002534 -1.1E-05 0.018159 -0.00096 -0.01646 0.008331 0.002534 0.03166 0.029806

16 -0.00024 0.025611 0.005611 0.020995 0.016137 -0.01221 -0.00303 0.005611 -0.01326 -0.008

17 0.004494 -0.01511 -0.00061 -0.01066 -0.00939 0.002917 -0.02167 -0.0077 -0.02435 0.004494

18

19 0.001905 -0.01809 -0.00066 -0.00579 0.001905 0.025602 0.001905 0.001905 -0.008 -0.01121

20 -0.01848 0.019573 -0.00084 -0.00084 -0.00084 -0.01164 -0.00084 -0.01318 -0.03084 -0.00084
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ALAM MARITIM RES.BHD.BATU KAWANBOUSTEAD HEAVYGLOMAC GOLDIS BHDHWANG CAPITALMUDA HOLDINGS BERHADNCB HOLDINGS BHDPROTASCO BHDSHANGRI-LA HOTELS

L:ALAM L:BATU L:SFCM L:GLOM L:TANT L:HWAN L:MUDA L:KECT L:PRTA L:SHAN

-20 -0.05837 0.002038 0.000893 0.000893 0.000893 0.000893 0.000893 -0.00784 -0.03911 0.030936

-19 -0.00472 -0.00598 0.003158 0.003158 -0.04903 0.019463 0.003158 0.007563 -0.01073 0.044825

-18

-17 0.044497 0.004815 0.004815 0.004815 0.004815 0.020858 -0.00288 0.004815 0.110449 0.004815

-16 -0.05949 0.005754 0.009214 0.019418 0.021591 -0.00658 0.016966 0.026758 -0.00352 0.009214

-15 0.027933 0.012697 0.01154 0.001439 0.01154 0.000844 0.096155 0.033091 0.017991 -0.03913

-14 -0.01182 0.015872 0.004311 0.004311 0.016958 0.009716 0.061048 9.15E-05 -0.0021 0.029592

-13 0.005347 -0.01105 -0.07218 0.050178 -0.02354 -0.01105 0.096336 0.039801 0.008309 -0.04803

-12 0.00553 0.00318 0.011419 -0.041 -0.00253 -0.00253 0.021708 -0.01463 -0.01519 0.00031

-11 -0.02552 0.008703 -0.00152 -0.01152 -0.00152 -0.00152 0.01031 -0.00969 -0.02716 -0.00152

-10 -0.07354 -0.00684 0.019558 0.002136 -0.00375 0.018917 -0.04305 -0.02031 -0.0277 -0.00797

-9 0.021483 0.00394 -0.0541 0.00394 -0.01243 -0.01177 0.034243 0.00394 0.024074 0.00394

-8 0.015525 0.003902 -0.00172 -0.00172 -0.01879 0.014241 -0.04289 0.006617 -0.01487 -0.01023

-7 0.000819 0.000819 0.062431 0.040819 -0.00048 -0.00965 0.000819 -0.00331 0.007486 0.000819

-6 0.028312 -0.00559 -0.00559 -0.0152 -0.02298 -0.00559 -0.00559 0.002713 -0.02545 -0.00702

-5 0.018219 -0.00823 -0.00264 0.011534 0.001825 0.012407 0.04477 0.001825 -0.0252 -0.0211

-4 -0.00335 -0.01142 -0.01142 -0.04988 -0.01584 0.00429 -0.01142 -0.00319 0.002472 0.006179

-3 0.041413 -0.00659 -0.00659 0.013413 -0.00659 -0.00143 -0.05365 -0.00659 0.027659 -0.02388

-2 -0.01197 0.00383 -0.01197 -0.01197 -0.00753 -0.01197 -0.02432 0.000274 0.001274 -0.01197

-1 -0.03449 0.014794 0.003683 0.003683 0.003683 -0.00657 -0.02132 0.003683 0.016754 0.018345

0 0.00419 -0.00924 -0.00375 -0.02335 -0.00817 -0.00375 0.015484 0.004318 -0.0231 -0.00375

1 0.011917 0.008463 0.004043 -0.00096 -0.00929 0.009224 -0.01483 0.004043 0.030359 0.004043

2 -0.01581 0.013129 0.007629 0.012654 0.007629 0.002474 0.026859 0.007629 -0.00519 0.007629

3 0.024516 0.000516 0.000516 -0.00948 0.000516 0.000516 0.000516 0.000516 0.00701 0.000516

4

5

6 0.065909 -0.01003 -0.02567 -0.01222 -0.02123 -0.00703 -0.00593 -0.01222 0.01359 -0.03245

7 -0.02909 0.000986 -0.00011 -0.00011 -0.00011 -0.00011 -0.00011 -0.00011 0.081656 0.00137

8 0.024283 -0.00339 -0.00557 -0.01062 -0.00557 -0.00041 -0.00557 -0.00557 0.000246 -0.00557

9 0.087878 0.000921 0.019103 0.005997 0.000921 -0.00934 -0.00533 0.000921 0.006701 0.002394

10 0.040254 0.006783 0.000254 -0.0048 0.004799 0.005435 0.000254 0.000254 -0.02848 0.000254

11 -0.02533 0.015368 0.00672 0.016872 0.00672 0.001565 0.00672 0.00672 0.00672 0.005249

12 0.031982 0.008708 0.005492 -0.00456 0.005492 0.010673 0.005492 0.005492 -0.02409 -0.00334

13 0.012715 -0.00664 -0.02003 -0.01679 -0.00664 -0.01179 0.018517 -0.00664 0.005555 -0.00664

14 0.00192 -0.00441 -0.00441 0.041745 0.000116 -0.00441 0.007861 -0.00041 0.001615 -0.00441

15 -0.00695 -0.02524 0.008386 -0.03988 0.008346 -0.00066 -0.02491 -0.00066 -0.00066 -0.00066

16 0.020214 0.000131 -0.00326 0.001226 0.014619 0.001226 0.01986 0.001226 -0.01075 0.00717

17

18

19 -0.02569 -0.00084 -0.00535 0.004261 0.047617 0.004341 -0.00084 -0.00084 0.00522 0.003591

20 -0.06246 -0.01829 0.003915 -0.01021 -0.04715 -0.00513 -0.01733 -0.00115 0.018962 -0.00513
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TH HEAVY ENGTIONG M LOG HLDGSKUMPULAN EUROPLUSXINGHE HOLDINGS BHDYNH PROPERTY BHDBOUSTEAD PLANTATIONSCHEMICAL COMPANYCYPARK RESOURCESDUTALANDECONPILE

L:THHE L:TNTT L:KEUR L:KEYW L:YNHA L:BOPL L:CMCO L:CYPR L:MYOM L:ECOH

-20 0.01756 0.000893 0.000893 0.080893 0.000893 0.005793 -0.0187 -0.0087 0.001504 0.010908

-19 -0.01324 0.003158 -0.01645 0.003158 0.012798 -0.01964 -0.01249 0.034845 -0.00239 0.016354

-18 -0.00343 -0.01353 0.002224 0.006574 -0.01277

-17 0.054815 -0.00428 0.004815 0.004815 -0.01428 -0.0074 0.020201 -0.01706 0.009693 0.009226

-16 -0.02253 0.018388 0.019214 0.083288 0.009214 0.009912 0.009912 -0.01295 -0.0097 -0.02747

-15 -0.02125 0.01154 0.001639 -0.05743 -0.00339 0.010013 -0.00723 -0.00308 0.002766 0.012475

-14 0.004311 0.004311 0.024311 0.004311 -0.0003 0.009619 -0.00048 -0.03744 -0.01038 -0.01923

-13 0.005903 -0.01105 0.008562 0.063028 -0.01105 -0.01056 -0.00337 0.021324 0.006837 0.026336

-12 0.014132 -0.00253 -0.02177 -0.00253 -0.02768 -0.001 -0.00825 0.009821 -0.00825 0.001364

-11 -0.01792 -0.00152 -0.02113 -0.07049 -0.00152 -0.0075 -0.00031 0.011525 -0.01041 -0.00031

-10 -0.00797 -0.01706 0.012035 -0.00797 0.042951 -0.00291 0.002194 0.008788 0.007296 0.006616

-9 -0.01273 0.013114 0.00394 0.078014 0.00394 0.003667 -0.00358 -0.00358 -0.00358 -0.00358

-8 0.032182 -0.00172 0.008088 -0.00172 -0.00172 -0.00689 -0.00477 0.023428 0.010408 0.000307

-7 -0.03197 0.091729 -0.00889 0.000819 -0.02825 0 0 0 0 0

-6 0.028312 -0.03892 -0.01539 0.115103 0.009716 0.008752 0.01171 0.035404 -0.00849 0.020374

-5 0.018219 0.06217 0.031528 0.001825 0.001825 -0.00699 0.003106 -0.00699 -0.00699 0.002264

-4 0.101487 0.029234 -0.0018 -0.01142 -0.01666 0.003836 0.023836 -0.01256 0.024038 -0.00534

-3 0.065877 0.024663 0.021984 -0.00659 -0.03623 0.004099 0.023707 0.020766 0.004099 -0.00516

-2 0.001542 -0.01197 -0.01197 0.049567 0.002964 0.000975 0.020206 0.00644 -0.01883 0.010321

-1 -0.06298 0.02641 0.003683 0.177596 -0.00635 0.006393 -0.02191 -0.01535 0.006393 -0.03064

0 0.024825 -0.00375 -0.01301 -0.10251 0.001659 0.005884 0.025301 -0.02745 -0.00422 0.015499

1 -0.02373 -0.01818 0.004043 0.058837 0.008747 -0.00678 0.000418 0.023406 0.010622 -0.00911

2 -0.03523 -0.02267 0.007629 0.007629 0.007629 -0.00055 -0.02912 -0.01178 -0.00055 -0.01016

3 0.000516 -0.0073 0.000516 0.000516 -0.02423 -0.01366 0.005948 -0.00798 -0.02376 -0.01366

4 -0.01946 -0.03145 -0.01222 -0.01222 -0.01222

5 0.004431 0.01173 0.006081 0.001526 0.002022

6 0.047485 -0.00434 -0.01222 -0.06416 0.00836 -0.00106 0.018546 -0.00106 -0.00106 -0.00106

7 -0.02827 0.023332 -0.00945 -0.00011 -0.01019 0.003213 -0.00131 -0.00481 0.00761 -0.00169

8 0.008925 -0.02084 -0.00557 0.049227 0.004615 0.007075 -0.01253 -0.01618 0.007075 -0.03292

9 0.058064 -0.00683 0.000921 -0.05103 -0.01454 0.009344 -0.01819 -0.01296 -0.02486 -0.06653

10 0.135389 0.000254 0.000254 0.000254 0.015954 -0.00436 0.010675 0.010675 -0.01106 0.010675

11 -0.06471 0.00672 0.00672 0.061514 0.0168 -0.02944 -0.051 -0.03885 -0.07253 -0.05182

12 0.069595 0.013305 0.005492 -0.04646 -0.00449 -0.00726 0.00385 0.005726 0.017129 0.035422

13 0.041552 0.024367 0.002794 0.048154 -0.00194 -0.00071 0.015293 0.021704 0.015293 -0.0081

14 -0.03889 0.025666 0.014283 -0.00441 -0.00441 -0.02545 -0.00677 -0.02301 -0.0086 -0.01473

15 -0.01257 -0.05906 -0.00066 0.142194 -0.01538 -0.01296 0.006746 0.002133 -0.00449 -0.02301

16 0.037371 -0.00653 0.010401 0.001226 -0.01914 -0.0018 -0.00735 0.017939 0.034787 0.004491

17 0.097196 -0.00799 -0.01618 -0.00859 0.065679

18 0.00955 0.041285 -0.00484 -0.03398 0.001737

19 -0.05898 -0.00084 0.017341 0.044614 0.00401 -0.01175 -0.01647 -0.02597 0.014663 -0.0377

20 -0.05452 -0.02857 -0.00513 -0.04861 -0.02582 -0.02882 -0.02076 -0.02076 -0.05826 -0.04591
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GUAN CHONGHAI-O ENTERPRISE BHDHIAP TECK VENTUREICON OFFSHORE BERHADIJM CORPORATION BHDIRIS CORPORATIONKKB ENGINEERINGLINGKARAN TRANS KOTAPANTECH GROUPPETRA ENERGY BHD

L:GUAH L:HAIO L:HTU L:ICON L:IJMC L:IRIS L:KKBE L:LINK L:PNTC L:PTRA

-20 -0.01499 -0.04835 -0.06894 0.003065 -0.03265 -0.0087 0.002728 0.003205 -0.00091 -0.01703

-19 -0.01249 0.005856 0.000328 0.022391 0.025851 0.029174 0.004457 -0.01249 0.002964 0.021121

-18 -0.01608 0.005583 0.009232 -0.01466 0.00396 -0.04343 -0.01454 -0.01284 0.011795 0.012834

-17 -0.00021 -0.00021 -0.02521 -0.02293 -0.00167 -0.00021 -0.01144 -0.00258 -0.00021 -0.01621

-16 -0.02855 0.000984 -0.00291 -0.02497 -0.00624 -0.01092 -0.00145 0.019436 -0.02007 -0.03074

-15 -0.01057 0.002766 -0.01022 -0.00928 0.005751 0.024043 0.002766 -0.00431 0.02595 -0.02266

-14 0.077186 0.00061 -0.04301 -0.03916 0.014083 -0.03205 -0.02486 0.002493 -0.01304 -0.06864

-13 -0.06666 0.005724 0.010522 0.035094 0.00404 0.018372 0.032347 -0.00576 0.027545 0.015501

-12 0.07283 -0.01276 0.019146 -0.0206 -0.00972 -0.02953 0.003243 -0.00106 -0.00825 0.019526

-11 -0.00031 0.004216 -0.00031 -0.02531 0.001164 -0.00031 0.011055 0.002072 0.035673 0.035727

-10 -0.00291 -0.00291 0.010426 -0.00291 0.002975 -0.00291 -0.01414 -0.00528 0.033272 -0.02899

-9 -0.00358 0.000925 -0.01674 0.034882 0.006655 0.061638 0.02483 -0.00358 0.003404 -0.00358

-8 0.050307 -0.00418 0.000307 -0.01204 0.042275 0.000307 0.000307 0.000307 0.000307 -0.01755

-7 0 0 0 0 0 0 0 0 0 0

-6 -0.04611 0.015019 0.001506 0.001506 -0.02627 0.123955 0.001506 -0.00088 0.001506 0.028778

-5 -0.00699 -0.00699 0.019672 -0.03199 0.000148 0.011187 0.00958 -0.00461 -0.00145 -0.01584

-4 0.003836 -0.00061 0.003836 0.029477 0.005254 -0.03188 0.03101 0.003836 0.003836 -0.03188

-3 0.004099 0.008564 -0.00889 0.004099 -0.00865 0.022618 -0.01177 0.001718 0.010996 0.004099

-2 0.000975 0.009864 -0.02534 0.000975 0.00241 0.055521 0.000975 0.015295 -0.02505 0.000975

-1 0.006393 0.015203 -0.02063 -0.00611 -0.00793 -0.02809 -0.00974 0.006393 -0.02877 -0.04916

0 -0.01287 -0.00722 -0.00801 -0.03209 -0.0101 -0.02983 -0.02144 0.003531 -0.01452 0.005884

1 0.000418 -0.00401 0.028587 0.026734 -0.00549 0.000418 0.017272 0.021644 -0.00702 0.000418

2 -0.00055 -0.00055 -0.02794 0.012273 -0.00946 -0.03758 -0.0116 0.006381 -0.01554 0.009257

3 -0.00729 -0.01366 0.028594 -0.03898 0.005831 -0.03289 -0.00807 -0.00907 -0.00605 0.025175

4 0.000442 -0.01666 -0.01222 -0.0252 -0.00927 -0.03182 0.004451 0.019747 -0.01977 -0.0496

5 0.02423 0.01173 -0.00178 0.01173 0.020528 0.03173 -0.01559 0.025005 0.01173 -0.00769

6 -0.01341 0.003403 -0.02846 -0.01422 0.001845 -0.02067 -0.01792 0.025139 0.006549 -0.00106

7 0.024169 0.022363 0.017919 -0.02208 -0.00237 0.017919 0.012205 0.013664 0.010366 0.003067

8 0.000864 -0.00177 -0.00701 -0.00681 -0.02547 0.027075 -0.06764 0.011349 -0.00054 0.00205

9 0.054307 0.007878 -0.05462 -0.02545 0.018336 -0.04202 -0.03288 -0.00447 -0.02154 0.011756

10 0.010675 0.001666 0.010675 -0.00403 0.003041 -0.01016 0.036819 0.032414 -0.00368 -0.04009

11 -0.02581 -0.01546 -0.02979 -0.04334 -0.02825 -0.06874 -0.06644 -0.03683 -0.016 0.000319

12 -0.00097 0.020908 -0.05565 0.024485 0.008842 0.015995 0.006628 0.035435 0.0011 -0.00183

13 0.015293 -0.00754 -0.00166 -9.1E-05 -0.00531 -0.00743 0.008444 0.049776 -0.02617 -0.00092

14 0.015205 -0.01751 -0.01928 -0.06292 0.005496 -0.05456 -0.06066 0.000622 -0.06092 -0.00677

15 -0.00449 -0.00932 -0.00449 -0.02144 -0.0241 -0.00449 0.025361 0.01031 -0.00449 0.006746

16 -0.0018 0.012765 -0.0018 0.032685 -0.0018 0.023202 0.027188 0.025285 -0.03738 0.014869

17 0.003179 -0.00161 -0.03254 -0.03015 0.011512 -0.02121 -0.00386 -0.00291 0.003179 0.04143

18 0.001737 0.011352 0.001737 -0.0155 0.010001 -0.02326 -0.04082 -0.00234 -0.02739 0.001737

19 0.027009 -0.01585 -0.04707 -0.04317 0.012255 -0.04991 -0.00262 -0.01807 -0.00299 -0.0151

20 -0.05826 -0.02573 -0.02076 0.016981 -0.0141 -0.02076 -0.01312 -0.03363 -0.02076 -0.00977



101 

 

 

 

 

REACH ENERGY BHDSENTORIA GROUPSOUTHERN STEEL BHDALAM MARITIM RES.BHD.ALLIANZ MALAYSIAAMAHRAYA REALANN JOO RESOURCESCRESCENDODAIMAN DEVELOPMENTDELEUM

L:RESE L:SNTO L:SOST L:ALAM L:MBAS L:AMRT L:ANNJ L:CRES L:DAIM L:DLEM

-20 -0.0087 -0.0087 -0.02424

-19 -0.012492 -0.04079 -0.02302 0.030544 -0.00434 -0.00434 -0.02019 -0.00434 -0.01339 0.014351

-18 0.004977 0.035409 -0.00343 -0.03123 -0.02388 -0.0146 0.007344 0.002672 -0.00876 -0.01793

-17 -0.000208 -0.02825 0.021069 -0.01611 0.003061 -0.00462 -0.00462 0.001033 -0.00918 0.004643

-16 0.009912 0.000297 0.01512 -0.01126 0.000372 0.018019 0.000372 0.000372 0.000372 0.009546

-15 0.002766 0.002766 0.002766

-14 0.009619 0.029036 -0.03701 0.03489 0.023125 0.023125 0.023125 0.034361 0.009364 0.014035

-13 -0.0117 -0.00337 -0.00337 -0.00746 -0.00746 -0.00746 0.006627 -0.00746 -0.01211 -0.02581

-12 0.000152 -0.03682 -0.00825 -0.01299 -0.01851 -0.00136 -0.00136 -0.01803 0.00331 -0.01071

-11 -0.008642 0.019299 -0.00031 -0.01583 0.009636 0.001918 -0.01487 0.007698 -0.00626 0.007698

-10 -0.002908 -0.02214 0.035136 0.01055 -0.0015 -0.00731 -0.01571 -0.0128 0.003219 -0.0015

-9 0.004824 0.025833 -0.00358 -0.02364 0.012078 0.017926 0.012078 0.02922 0.026162 -0.00679

-8 0.000307 0.000307 0.000307 -0.01465 -0.00231 0.003506 -0.00231 -0.02478 0.002321 -0.02154

-7 0 0 0 -0.00071 -0.00458 0.005068 0.006494 -0.00071 -0.00071 -0.00071

-6 0.009839 -0.01754 -0.02467 -0.01946 -0.00417 -0.00595 -0.00162 0.011287 -0.00368 -0.01897

-5 0.017799 -0.00699 -0.02312 -0.02265 0.002994 0.008808 0.002994 -0.00272 0.016947 0.008019

-4 -0.004229 0.003836 -0.00709 -0.00953 -0.01598 -0.00215 -0.00358 -0.01936 -0.00096 0.003629

-3 0.004099 -0.00561 0.070398 -0.00406 -0.00406 0.001759 -0.00406 -0.00406 0.00977 0.015945

-2 0.009105 0.000975 0.000975 -0.02029 0.004377 -0.00518 0.013637 0.000495 0.006377 -0.05735

-1 0.006393 0.006393 -0.04024 -0.03003 0.010062 0.016911 -0.00515 -0.00077 -0.00712 -0.03082

0 -0.010245 0.005884 0.005884 -0.00089 -0.01216 -0.01517 -0.01517 -0.01517 -0.00128 0.01215

1 0.000418 -0.00939 0.000418

2 -0.000547 -0.00055 -0.01685 -0.01498 -0.00089 -0.00089 0.008265 -0.00688 -0.02372 -0.03281

3 -0.013659 -0.00376 -0.01366 -0.01729 -0.01 -0.00881 -0.01207 -0.003 -0.003 0.018978

4 -0.012216 -0.02202 -0.01222 0.041646 -0.00183 0.004015 -0.00183 -0.00183 -0.00183 0.003544

5 0.003534 0.001829 0.028305 0.062979 -0.02136 -0.01454 -0.0112 -0.01433 -0.02035 0.070555

6 -0.001062 -0.00606 -0.01193

7 0.017919 0.007869 0.012424 -0.05534 0.00675 0.008766 0.008766 0.014754 0.004093 -0.02555

8 0.007075 -0.00815 -0.02055 0.012025 0.012025 0.012025 0.002951 -0.00583 0.012025 -0.00828

9 0.008542 0.001343 0.005443 0.026726 -0.01437 -0.02015 -0.00521 -0.02043 -0.01437 0.0219

10 0.010675 0.005439 -0.00082 -0.04291 0.006667 -0.00343 0.065531 -0.01563 0.005955 -0.01343

11 0.016362 0.016362 -0.04178

12 -0.007261 0.013791 -0.00726

13 0.00696 0.015293 0.015293 -0.01654 0.010857 0.022485 -0.01121 -0.00149 0.015509 -0.00934

14 0.015205 0.015205 0.009032 0.00028 -0.00972 -0.00547 -0.02923 0.00028 -0.01361 -0.01003

15 -0.00449 -0.00449 -0.00449 0.000128 -0.0029 0.005908 -0.01418 0.000128 0.009517 0.000128

16 0.006605 -0.0018 0.054103 0.0103 -0.00581 0.00771 0.017995 0.027466 0.005518 0.006633

17 0.003179 0.003179 0.003179 0.046446 -0.01419 -0.00343 -0.01621 -0.00911 -0.00911 0.032128

18 0.001737 0.001737 -0.05709 -0.02591 0.003464 0.000402 0.000402 0.000402 0.000402 -0.02435

19 0.018676 0.027009 -0.01049 0.00408 -0.00943 -0.00943 -0.01659 0.039052 -0.00943 0.087013

20 -0.020755 -0.02076 0.031193 0.016393 0.003059 -0.00259 0.003059 -0.0085 0.007668 0.040097
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GABUNGAN AQRSHUA YANG BHDIFCA MSC BHDLAND & GENERAL BHDLATITUDE TREEMK LAND HOLDINGS BHDMUDA HOLDINGS BERHADPELIKAN INT'L CORPPERISAI PETROLEUMREDTONE INT'L BHD

L:GABA L:HUAY L:IFCA L:LGEN L:LTRE L:PEFF L:MUDA L:PNSL L:PERI L:REDT

-20

-19 -0.00434 -0.01007 -0.02517 -0.01716 0.025921 -0.00434 0.000311 -0.0136 0.032023 0.00379

-18 -0.00876 -0.0138 -0.01408 -0.03473 -0.02077 -0.00876 -0.01339 -0.00876 -0.0263 -0.00069

-17 -0.01053 0.000456 -0.01531 -0.00462 0.012951 -0.01777 -0.01857 -0.03265 -0.00462 -0.00462

-16 -0.01153 0.000372 0.011183 0.000372 -0.01822 -0.01296 0.014523 0.000372 0.000372 -0.00763

-15

-14 0.017101 0.039708 -0.01431 -0.00354 0.027185 0.009612 -0.03269 0.003895 0.023125 0.023125

-13 -0.0014 -0.0181 -0.00746 0.006241 0.000629 0.006241 0.1354 -0.00746 -0.00746 -0.02359

-12 -0.00136 0.003655 0.004193 -0.00136 0.007995 0.012151 0.011568 -0.01117 -0.00136 -0.00956

-11 0.019746 0.029096 -0.0144 0.007698 0.001075 -0.00564 0.020464 -0.01705 -0.01016 0.007698

-10 0.004454 -0.01686 -0.0015 -0.0015 0.003835 0.012015 -0.0141 0.003578 -0.0015 -0.0015

-9 0.012078 0.006404 -0.01617 0.025591 0.071759 -0.00126 0.020588 -0.02328 -0.0061 -0.00445

-8 -0.00231 0.008391 -0.02556 -0.01564 0.005201 0.011205 0.052544 0.002927 -0.02083 0.006095

-7 -0.00071 0.004933 -0.03047 0.012801 -0.00071 -0.00071 -0.01271 -0.00592 -0.00071 -0.00071

-6 0.00554 -0.0106 -0.03127 -0.02113 0.004298 -0.02113 -0.0228 -0.0154 -0.0322 -0.00279

-5 0.002994 0.002994 -0.04796 0.002994 0.004237 0.002994 -0.02617 -0.05583 0.002994 -0.01381

-4 0.003629 -0.00707 -0.04335 -0.01007 -0.0237 -0.02377 -0.00066 0.03772 0.003629 0.003629

-3 -0.00997 0.012527 0.143832 -0.00406 0.011271 0.024114 0.021807 0.017923 -0.00406 -0.03824

-2 -0.01743 -0.00993 -0.06111 -0.00751 -0.02884 -0.00732 -0.01463 -0.05276 -0.03284 -0.03787

-1 0.011064 -0.01057 -0.00867 -0.00302 -0.01501 -0.01671 0.011064 0.033921 -0.05016 -0.00745

0 -0.01517 -0.01517 0.018385 -0.01517 -0.02187 -0.00089 0.006287 -0.02076 0.050045 0.013129

1

2 -0.00089 -0.00089 -0.03336 -0.01518 -0.02246 -0.02906 -0.0261 -0.01213 -0.04171 -0.01007

3 0.02139 -0.00816 -0.01642 0.011493 -0.01126 -0.003 -0.003 -0.03141 0.06083 -0.02152

4 -0.00183 -0.00776 -0.00864 -0.01612 -0.031 0.01266 0.006788 0.004015 0.058167 -0.00183

5 -0.02035 -0.01439 0.041289 -0.00586 -0.02465 0.008217 -0.0289 0.026157 0.055117 0.036249

6

7 0.008766 -0.00235 -0.01704 -0.00552 -0.00704 -0.01901 0.030318 0.00321 -0.02632 -0.00909

8 0.012025 0.012025 0.012025 0.012025 0.003266 0.040597 0.087975 -0.01591 -0.00616 -0.00616

9 -0.00246 -0.02036 -0.02099 -0.01437 -0.02762 -0.01437 -0.0379 -0.01437 0.022667 -0.01437

10 -0.00932 -0.04262 -0.01677 -0.00343 -0.01388 -0.00343 -0.00343 -0.01493 -0.05701 -0.02195

11

12

13 -0.00098 0.051642 -0.00266 -0.00364 0.016891 -0.00303 -0.01726 0.016671 0.010857 0.010857

14 0.018244 -0.005 -0.00657 0.014986 -0.0327 0.00028 -0.01212 -0.0344 -0.03746 0.009714

15 -0.01752 -0.00593 0.007024 -0.01437 -0.01693 0.000128 0.000128 0.012104 0.000128 0.000128

16 0.008192 0.019082 -0.00378 0.010922 0.037225 0.0103 -0.0247 0.013967 0.035432 -0.00378

17 -0.02686 0.002068 0.052535 0.005383 0.0318 -0.00911 0.003711 0.008333 0.066362 -0.01846

18 0.024499 -0.00476 -0.00605 0.028974 0.000402 0.014291 -0.00382 0.011831 -0.03469 0.000402

19 -0.01532 -0.01536 -0.00294 -0.02332 -0.00652 -0.02313 0.020228 0.024465 0.02693 -0.00943

20 -0.00877 0.003059 -0.02275 0.017144 0.005962 0.058615 -0.00929 0.068633 0.003059 0.021927
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SALCON BHDSHIN YANG SHIPPINGTEO SENG CAPITALAPM AUTOMOTIVEBERJAYA ASSETSFIMA HIBISCUS PETRHWANG CAPITALKECK SENG (M) BHDKIM LOONG RESOURCES

L:SALC L:SYSC L:TEOS L:APMA L:GOLD L:FIMA L:HIBI L:HWAN L:KECK L:KIML

-20 -0.02344 0.003738 0.003738 -0.02404 0.003738 0.001667 0.003738

-19 -0.01228 0.009173 0.002239 -0.00567 -0.00567 0.003376 -0.00567 -0.00567 -0.01812 -0.00871

-18 -0.01676 -0.03542 -0.01529 -6E-05 -6E-05 -0.00454 -6E-05 -6E-05 0.004141 -6E-05

-17 -0.01268 -0.00462 0.001963 -0.00388 0.00257 -0.00839 0.053261 -0.00388 0.000303 -0.01608

-16 0.008502 0.014071 -0.0127 0.003379 0.009789 -0.00115 -0.02365 0.007167 -0.00079 0.000292

-15 -0.00823 -0.00823 -0.00823 0.019547 -0.00823 0.000137 -0.00513

-14 -0.00107 0.023125 0.00988 -0.00426 -0.00146 0.003083 0.106646 -0.00146 -0.00976 0.00471

-13 -0.00746 -0.02097 0.005965 0.000174 0.000174 0.004698 0.000174 0.000174 0.004358 0.006309

-12 0.006902 0.080829 -0.00799 0.000563 0.000563 0.000563 0.024953 -0.0334 0.000563 0.000563

-11 0.024091 -0.01762 -0.0123 0.004428 0.007229 0.007229 -0.01658 0.015042 0.003063 0.001132

-10 0.006566 -0.0015 0.005304 -0.00274 7.24E-05 7.24E-05 -0.02432 7.24E-05 0.002164 7.24E-05

-9 -0.00392 0.025065 0.005321 -0.00654 -0.00654 -0.00204 0.01846 -0.01817 -0.00654 -0.00654

-8 -0.01857 -0.02795 0.0181 -0.00435 0.0041 0.0041 -0.04468 -0.02335 0.006188 0.001033

-7 -0.00071 0.012445 -0.01405 -0.00129 -0.00129 0.007681 0.024353 0.018873 0.009129 -0.00129

-6 -0.00272 -0.02043 0.012297 0.017246 0.003042 -0.00585 -0.02196 -0.01672 -0.00933 0.018426

-5 0.002994 -0.02367 -0.01043 -0.01645 0.003159 0.016612 -0.02248 0.031385 0.005247 0.003159

-4 0.003629 -0.03747 0.003629 -0.00724 -0.00724 -0.00724 -0.00724 0.012368 -0.01349 -0.00724

-3 0.004278 -0.00406 -0.02446 0.003003 0.003003 0.020702 -0.02331 -0.01623 -0.00119 0.003003

-2 -0.02668 0.006377 -0.07696 0.007065 0.000696 0.007065 0.007065 0.007065 0.007065 0.007065

-1 -0.00603 -0.01751 -0.05712 -0.00412 -0.01053 -0.01716 -0.00412 -0.0002 0.006407 -0.00715

0 0.010914 0.014239 0.049868 -0.00529 -0.00529 -0.0141 0.021741 0.010339 -0.01362 0.006872

1 -0.00519 0.001259 -0.00519 -0.00519 -0.00519 -0.0136 -0.00519

2 -0.00089 -0.02946 -0.02379 0.00058 -0.00583 0.009469 0.00058 0.00058 0.009054 0.00058

3 -0.003 -0.003 -0.01863 -0.00079 -0.00079 0.003616 -0.02711 -0.00079 -0.00079 -0.02181

4 -0.01031 -0.01654 0.021977 -0.00059 -0.01635 -0.00783 0.023578 0.000397 -0.00345 -0.00345

5 -0.0289 0.024422 0.026157 -0.00319 -0.00319 -0.00319 0.023129 -0.00319 0.003116 -0.00625

6 0.004878 0.002866 0.013952 -0.02931 -0.00367 0.006769 -0.00675

7 0.008766 -0.00552 -0.02827 -0.00566 -0.00566 -0.00998 0.02066 -0.00566 0.019138 -0.00257

8 0.012025 -0.00247 0.019718 0.003277 0.003277 0.007625 0.028918 0.003277 -0.00479 0.006354

9 -0.02299 0.000336 0.016165 -0.00032 -0.00032 0.004004 -0.02532 0.003507 0.005773 0.011945

10 0.005261 0.011058 -0.01084 0.004242 0.023723 0.008553 0.029883 0.008059 0.000202 0.004242

11 -0.00766 -0.00201 -0.00201 -0.00201 -0.00581 -0.01215 -0.00201

12 0.00189 0.004731 -0.00385 -0.02027 0.004731 0.002682 -0.00739

13 0.010857 -0.01771 -0.00407 -0.00795 0.00697 -0.00806 0.026241 0.0006 0.01292 0.022072

14 -0.00834 0.00028 -0.0073 0.012541 0.001046 -0.00769 0.001046 0.001046 0.007132 -0.00796

15 -0.00857 0.058951 -0.00751 -0.01302 -0.00166 -0.02369 0.02334 0.002156 -0.01577 -0.00166

16 0.004988 -0.00378 -0.00378 0.003759 0.000885 0.00539 -0.0479 0.000885 -0.0032 0.000885

17 -0.00041 -0.00911 0.029352 -0.00076 0.002105 0.020042 0.027746 0.002105 0.008265 -0.02517

18 0.000402 -0.02738 -0.02182 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475

19 -0.00943 -0.00943 -0.00943 -0.00074 -0.00707 -0.03158 -0.05074 0.00306 -0.01095 -0.00697

20 0.063404 0.017345 0.018211 -0.00376 -0.04198 -0.00831 0.022553 -0.00376 -0.00376 -0.00376
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LANDMARKS BERHADPLENITUDE BERHADSHL CONSOLIDATED BHDSUMATEC RESOURCESSURIA CAPITAL HLDGSUNITED MALACCA BHDUOA REAL ESTATE

L:LAND L:PLET L:SHLC L:GINV L:SURI L:UMRU L:UOAR

-20 0.003738 0.003738 0.013907 0.003738 0.003738 0.005471 0.009798

-19 0.000737 0.000387 -0.00567 -0.05567 -0.01548 0.006437 0.000351

-18 -0.0128 -6E-05 -0.00677 0.052571 -0.00996 -0.00348 -6E-05

-17 -0.01033 0.008167 0.01301 -0.00388 -0.00388 -0.00388 0.002106

-16 0.022859 0.015283 -0.01323 0.003379 0.003379 -5.2E-05 0.003379

-15 -0.00186 -0.02588 -0.00823 -0.00823 -0.01323 -0.01512 0.003674

-14 -0.00146 0.004526 0.001916 -0.00146 -0.01654 -0.0032 -0.00734

-13 0.038148 0.000174 0.000174 -0.04983 0.020582 0.003646 -0.00574

-12 0.000563 0.000563 0.000563 0.053194 0.000563 0.004023 0.006515

-11 -0.01716 0.001277 0.007229 -0.04277 0.002229 0.003781 0.007229

-10 7.24E-05 0.00606 7.24E-05 7.24E-05 0.005098 7.24E-05 0.017824

-9 -0.00654 -0.00654 -0.00991 -0.00654 -0.00654 -0.00654 -0.00073

-8 -0.01465 0.0041 0.017614 0.0041 0.0041 0.00756 0.0041

-7 -0.0204 -0.00129 -0.00129 0.156607 -0.00129 0.00216 -0.00129

-6 -0.02293 0.014946 0.013042 -0.08787 -0.00196 -0.00211 0.003042

-5 0.029826 -0.00272 -0.00674 0.003159 -0.00187 0.001432 0.01472

-4 -0.03971 0.004594 -0.00724 -0.00724 0.002861 -0.02108 -0.00724

-3 -0.00371 -0.00869 0.006336 -0.047 0.003003 -0.00051 -0.02557

-2 0.013822 -0.00477 0.007065 0.007065 0.002065 0.007065 0.007065

-1 -0.00412 -0.00412 0.00917 -0.00412 0.000906 -0.00764 -0.01

0 0.001425 0.00669 -0.00856 -0.00529 -0.02029 -0.00705 0.000631

1 0.014808 -0.00519 -0.00519 -0.00519 -0.0255 -0.00519 -0.00519

2 0.013652 0.006497 0.007159 0.00058 0.00058 0.00058 0.012345

3 0.044372 -0.00667 0.005746 0.051842 0.025117 -0.00079 0.016652

4 -0.00345 -0.00345 0.003045 -0.05345 -0.0085 -0.00345 0.002265

5 -0.00319 -0.00319 -0.00641 -0.00319 -0.00319 -0.00319 0.01954

6 0.008676 0.002248 -0.00043 0.048962 -0.00367 -0.00367 -0.00367

7 -0.00566 0.000227 0.004022 -0.00566 0.009573 0.003194 -0.01121

8 0.058155 0.003277 0.006472 0.003277 0.003277 0.006785 -0.00231

9 -0.00032 0.017219 -0.00032 -0.00032 -0.01032 0.00492 -0.00032

10 -0.00154 -0.01875 0.004242 0.054242 -0.00081 0.004242 -0.02385

11 -0.01364 -0.00201 -0.00201 -0.04963 0.003067 -0.00201 0.015332

12 -0.0188 0.004731 0.007915 0.004731 0.009781 0.004731 0.004731

13 0.012648 0.006482 0.0006 -0.0494 -0.00443 0.005817 -0.01076

14 0.001046 -0.01065 -0.0053 0.053678 0.006097 0.004507 0.075759

15 0.004292 0.016091 -0.00486 -0.05166 -0.00166 -0.00166 -0.07653

16 -0.05237 -0.01074 -0.00552 0.053517 0.000885 -0.00256 -0.0049

17 0.052105 -0.00378 -0.00112 -0.04789 -0.00292 0.003835 0.002105

18 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475 0.004475

19 -0.00669 -0.00074 -0.01045 -0.00074 -0.00074 -0.00938 -0.00074

20 -0.04568 0.008072 -0.00376 -0.05639 -0.00376 -0.00202 -0.01539
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Appendix E 

 

Observation of Inclusion Stock to RSS List (AR, CAR, Std Dev & t-test) 

 

 

AR CAR Daily Stdev Daily t-test

-0.00271 -0.55094 0.029495 -1.311

0.003387 0.548694 0.021661 1.990158

0.003468 0.374542 0.01886 1.910983

0.003857 0.728916 0.021439 2.473141

-0.00145 -0.31403 0.018913 -1.12974

-0.0014 -0.28379 0.017222 -1.15652

0.000465 0.100411 0.02251 0.303508

0.005507 1.189549 0.021941 3.688929

0.000907 0.195821 0.020415 0.652658

0.002042 0.440967 0.020041 1.497135

0.006247 1.349257 0.022477 4.084422

0.001775 0.383434 0.019588 1.331896

0.002483 0.536387 0.020747 1.759165

0.000124 0.021842 0.019259 0.085487

0.00239 0.516259 0.019384 1.81212

0.001129 0.233619 0.018734 0.866769

0.003079 0.664981 0.02193 2.063237

0.006179 1.334668 0.022391 4.055781

-0.00204 -0.44159 0.019016 -1.5801

-0.00252 -0.52098 0.017721 -2.04336

-0.00408 -0.8805 0.01833 -3.26847

0.001386 0.281363 0.016514 1.195835

-0.00113 -0.24354 0.015459 -1.07194

-0.0013 -0.28103 0.015447 -1.23795

-0.00349 -0.65917 0.016805 -2.85311

-0.00192 -0.34631 0.021261 -1.21409

0.001966 0.381392 0.018691 1.465006

0.001111 0.210015 0.016646 0.917716

0.000411 0.088752 0.018133 0.333027

0.000401 0.086559 0.025705 0.229122

0.002559 0.552643 0.020028 1.877535

-0.00134 -0.27128 0.021022 -0.9057

0.003197 0.649035 0.020691 2.201612

0.001328 0.236317 0.019595 0.903929

0.00183 0.325651 0.01963 1.243455

-0.00039 -0.08425 0.017242 -0.33245

0.002332 0.503623 0.016289 2.103766

-0.00161 -0.30386 0.019541 -1.13109

0.000366 0.059369 0.015354 0.303803

-0.00259 -0.55949 0.021264 -1.79027

-0.00233 -0.50323 0.022646 -1.51199
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Appendix F 

 

Observation of Exclusion Stock from RSS List (AR, CAR, Std Dev & t-test) 

 

 
 

 

AR CAR Daily Stdev Daily t-test

0.00022396 0.019485 0.042543 0.0491024

0.000945015 0.095447 0.018383 0.5166439

-0.004896702 -0.32318 0.01515 -2.625856

0.002826659 0.245919 0.01947 1.3541259

0.00134231 0.143627 0.016974 0.8179976

-0.000717275 -0.0624 0.018455 -0.362518

0.00485645 0.51964 0.025592 1.9629137

0.001738981 0.186071 0.026207 0.686378

0.000729902 0.0781 0.018277 0.4131024

-0.000665427 -0.0712 0.01633 -0.421499

-0.000984589 -0.10535 0.01654 -0.615754

0.004554896 0.487374 0.018627 2.5295207

-0.001244286 -0.13314 0.017187 -0.74886

0.004068972 0.406897 0.024951 1.6307659

-0.002996057 -0.32058 0.026232 -1.181414

0.000307531 0.030753 0.019443 0.1581685

-0.0018617 -0.1992 0.019566 -0.984243

0.00407399 0.435917 0.023856 1.7664803

-0.005633492 -0.60278 0.018808 -3.098371

-0.006439518 -0.64395 0.025962 -2.480366

-0.003247292 -0.34746 0.017745 -1.892964

6.41479E-05 0.005581 0.016291 0.0367283

-0.003671311 -0.39283 0.017299 -2.195284

-0.000662343 -0.07087 0.018537 -0.369598

-0.002149713 -0.19777 0.022405 -0.920301

0.002913942 0.247685 0.021095 1.2735254

-0.00161764 -0.12941 0.024563 -0.58903

0.000386014 0.033583 0.017041 0.2112888

0.001553156 0.166188 0.020909 0.7683768

-0.001917047 -0.20512 0.020392 -0.972467

0.001562428 0.16718 0.02179 0.7417246

-0.005868167 -0.51053 0.023629 -2.31646

0.002635924 0.229325 0.016198 1.5178798

0.001502249 0.150225 0.018582 0.8084644

-0.003678317 -0.36783 0.020413 -1.801971

-0.00064576 -0.0691 0.024462 -0.273064

0.003304797 0.353613 0.018126 1.8860171

0.000572817 0.052699 0.022965 0.2392504

-0.002852737 -0.2054 0.015291 -1.583046

-0.002925669 -0.31305 0.020006 -1.512699

-0.006022038 -0.64436 0.022971 -2.711732
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Appendix G 

Firm Specific Variables for Inclusion List 

 

ROE ROA EPS PE Daily AAR

BUMI ARMADA 0.106 0.0706 0.08 27.7 -0.00027479

LAFARGE MALAYSIA BHD 0.1112 0.0879 0.42 22.6 -2.6853E-05

MBM RESOURCES BERHAD 0.41 8.2 -3.0021E-05

MALAYAN FLOUR MILLS 0.049 0.0306 0.09 14 -0.00040973

OLDTOWN BERHAD 0.13 12.3 0.00188832

PPB GROUP BHD 0.0594 0.0552 0.63 19 0.00038981

SCOMI GROUP BHD 0 -0.00112445

SUNWAY BHD 0.1617 0.0717 0.28 6.8 0.00260774

WAH SEONG CORP 0.0527 0.0305 0.09 20.1 -0.00092696

AEON CREDIT SERVICE 0.3067 0.0931 0.79 15.5 0.00053366

ALAM MARITIM RES.BHD. 0.1157 0.067 0.05 13.9 0.0022255

AMWAY (MAL.) HDG. 0.4745 0.3163 0.6 18.4 2.4617E-05

ANN JOO RESOURCES -0.0185 0.0039 0 -0.00096919

APM AUTOMOTIVE 0.1323 0.1047 0.66 7.1 0.00069262

BINTULU PORT 0.2223 0.0954 0.43 16.3 0.00104971

BERJAYA ASSETS 0.086 0.078 0.12 7.7 -0.00060187

BATU KAWAN 0.1638 0.1575 1.45 12.2 0.00069571

BOUSTEAD HEAVY -0.3721 -0.0861 0 0.00013055

CHEMICAL COMPANY 0.0468 0.0314 0.07 17.6 -0.00084732

CRESCENDO 0.1217 0.0866 0.33 5.2 -0.0011597

DAIMAN DEVELOPMENT 0.0402 0.0329 0.21 9 -0.00022696

DRB-HICOM 0.2321 0.0422 0.63 3.9 -0.0006289

EVERSENDAI 0.1535 0.0913 0.15 8.7 0.00104603

GOLDIS BHD 0.2312 0.1809 0.12 16.1 -0.00042897

HAI-O ENTERPRISE BHD 0.1594 0.1275 0.18 11.4 0.00075357

HUA YANG BHD 0.2182 0.1336 0.19 4.6 0.0006853

IHH HEALTHCARE 0.0476 0.0402 0 0.00075947

FIMA 0.1762 0.1378 0.26 7.5 0.00042851

KIM LOONG RESOURCES 0.2028 0.148 0.24 9.4 -0.00039699

KUMPULAN PERANGSANG 0.0535 0.0425 0.06 14.4 0.00683707

KECK SENG (M) BHD 0.0458 0.0404 0.22 18.1 0.00118091

LANDMARKS BERHAD -0.0013 0.0001 0 -0.00029525

LPI CAPITAL BHD 0.2922 0.0652 0.48 18.8 0.0002993

LINGKARAN TRANS KOTA 0.2217 0.0652 0.16 26 -0.00019185

MSM MALAYSIA 0.1178 0.0945 0.35 14.5 7.1015E-05

MUHIBBAH ENGINEERING -0.1924 -0.0252 0.16 5.4 0.00706966

MALAYAN UNITED INDS 0.0441 0.0356 0.03 6 -0.00245716

NCB HOLDINGS BHD 0.099 0.0863 0.42 10.2 -0.00165601
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ORIENTAL HOLDINGS 0.0446 0.0345 0.4 20.3 -0.002026

PLENITUDE BERHAD 0.0887 0.0763 0.22 8.1 -2.88E-05

PRESS METAL BERHAD 0.1674 0.0714 0.08 3.9 0.0007451

SHANGRI-LA HOTELS 0.079 0.0621 0.16 25.4 0.0004988

SOUTHERN STEEL BHD 0.0101 0.0125 0 -4.99E-05

TH HEAVY ENG 0.1041 0.0549 0 0.0013288

UNITED PLANTATIONS 0.1651 0.1497 1.55 16.4 0.0005361

KUMPULAN EUROPLUS 0.249 0.098 0.04 24.8 -0.000466

YNH PROPERTY BHD 0.0598 0.047 0.08 17.4 -0.002017

AEON CREDIT SERVICE 0.3482 0.0901 1.2 12.7 -2.05E-06

AL-AKQAR HEALTHCARE REIT 0.0908 0.0717 0.09 14.1 0.0006489

AMAHRAYA REAL 0.0406 0.0401 0.09 11.9 -0.000906

AMFIRST REAL 0.0712 0.0574 0.08 12.5 -0.000293

AXIS REAL EST.INV.TST. 0.1103 0.0843 0.14 12.2 0.0022174

BERJAYA LAND 0.0063 0.0104 0.03 32.2 -0.000336

BOILERMECH HDG. 0.3742 0.1636 0.05 25 0.0019398

BONIA 0.1446 0.1014 0.05 17.3 0.0038509

CAPITALAND MALAYSIA MALL TRUST 0.1063 0.085 0.13 10.6 0.0010996

COASTAL CONTRACTS 0.164 0.1117 0.27 12.2 0.0051469

DELEUM 0.2165 0.1114 0.12 13 0.0058667

DIGI.COM 3.6991 0.4482 0.18 27 0.0010092

DATASONIC 0.5676 0.2943 0.05 20.1 0.0074392

ECO WORLD DEV.GROUP 0.0789 0.0544 0.04 28.6 0.0049956

FAVELLE FAVCO 0.1822 0.0795 0.27 11.2 0.0022194

GD EXP CARRIER BHD 0.2322 0.1442 0.01 56.2 0.0057752

GUAN CHONG 0.0102 0.0069 0.08 17.7 0.0011376

HEKTAR REIT 0.0971 0.0722 0.16 9.6 4.196E-05

HONG LEONG INDUS BHD 0.13 0.0856 0.22 10 0.0039939

HOCK SENG LEE BERHAD 0.1676 0.1113 0.16 12.4 0.0007183

HUNZA PROPERTIES BHD 0.2676 0.1685 0.87 2.7 -0.000571

IGB REAL 0.0883 0.0734 0.09 13.7 -4.25E-05

KKB ENGINEERING 0.1247 0.1071 0.15 18.3 -0.000329

LBS BI GROUP BHD 0.5973 0.2362 0.94 1.7 0.0020894

MATRIX CONCEPTS H 0.3395 0.2065 0.0030288

MEDIA CHINESE 0.1834 0.1198 0.25 9.4 -0.001224

MPHB CAP 0.0453 0.0259 0.0023797

MALAYSIAN PACIFIC 0.0152 0.0111 0.15 21.8 0.0041769

MUDAJAYA GROUP BHD 0.1301 0.0914 0.32 8.6 -0.000968

MY E.G. SERVICES BHD 0.2698 0.2151 0.02 39.8 0.0007492

NTPM HOLDINGS BHD 0.1655 0.1061 0.05 15.8 0.0022495
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PADINI HOLDINGS 0.24 0.1745 0.13 13 0.0011747

PANTECH GROUP 0.1753 0.1003 0.11 8.6 0.0004423

PAVILION REAL 0.096 0.0836 0.21 6 0.0012096

PETRA ENERGY BHD 0.0307 0.0283 0 0.0025939

PETRON MALAYSIA -0.0712 0.0008 0 0.0006006

PHARMANIAGA BERHAD 0.115 0.0553 0.1 45.5 0.0011715

PJ DEVELOPMENT HLDGS 0.0648 0.0422 0.19 6.8 0.0029618

PRESTARIANG 0.4762 0.3838 0.09 13.9 0.0047435

POWER ROOT BHD 0.1766 0.1345 0.12 15 -0.000719

QL RESOURCES BHD 0.1547 0.0835 0.12 24.5 0.0013113

SCIENTEX BHD 0.1911 0.1086 0.26 11 0.0003701

SHL CONSOLIDATED BHD 0.0615 0.0543 0.22 10 0.0010697

SUMATEC RESOURCES 0.5094 0.1633 0 0.0002377

SUNWAY REIT 0.1204 0.0916 0.14 9.2 0.0017942

SURIA CAPITAL HLDGS 0.0748 0.0596 0.2 13.5 -0.000165

TAMBUN INDAH 0.2437 0.1434 0.17 8.2 0.0038463

TUNE INS HOLDI 0.2882 0.0977 0.1 18.2 0.0018116

UCHI TECHNOLOGIES 0.2067 0.1726 0.09 13.7 0.0009401

UOA DEVELOP 0.16 0.1298 0.27 7.3 0.0027676

UOA REAL ESTATE 0.0707 0.056 0.17 8.4 -0.000319

W T K HOLDINGS BHD 0.0419 0.0335 0.1 12.1 0.0009071

YTL HOSPITALITY REIT 0.0394 0.043 0.04 28.8 -0.001187

YTL E-SOLUTIONS BHD 0.1515 0.1311 0.02 28 0.0005182

AIRASIA X -0.0972 -0.0053 0.0012904

AMCORP PROP 0.1389 0.1061 0.1 6.1 -0.000426

BARAKAH OFFSHORE 0.2708 0.1249 0.07 20.6 -0.004237

BERJAYA AUTO 0.0048543

BATU KAWAN 0.1254 0.1143 1.17 16.8 -0.00064

CHEMICAL COMPANY 0.0008 0.0083 0.09 12.3 0.0008759

CYPARK RESOURCES 0.1931 0.0799 0.2 12.4 -0.0013

HIAP TECK VENTURE 0.027 0.0275 0.03 21.4 -0.000354

HUP SENG INDUSTRIES 0.242 0.1792 0.04 20.3 -0.002116

IOI PROPERTIES GROUP 0.0904 0.0787 0.0004894

IRIS CORPORATION 0.0514 0.0302 0.01 20.2 -0.002659

KAREX -0.000488

KLCC PROPERTY HLDGS 0.082 0.0584 0.41 14.3 0.0009559

MEGA FIRST 0.1148 0.0805 0.29 5.9 0.0012449

MK LAND HOLDINGS BHD 0.037 0.0271 0.03 10.9 -0.00092

MUDA HOLDINGS BERHAD 0.0624 0.0484 0.13 7.1 -0.000342
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PINTARAS JAYA BERHAD 0.2058 0.1653 0.3 10.2 -0.000617

PROTASCO BHD 0.1298 0.0632 0.1 10.6 -0.003462

SALCON BHD 0.0541 0.0266 0.06 10.3 -0.00356

SONA PETROLEUM BHD -0.000716

TALIWORKS CORP 0.0478 0.0399 0.03 13.9 0.005851

TIONG M LOG HLDGS 0.061 0.0365 0.07 15.7 -0.001455

TITIJAYA LAND -0.001544

UMW OIL 0.1242 0.0724 -0.002478

UZMA BHD 0.2919 0.1562 0.14 18.9 -0.001159

WESTPORTS HOLD 0.2816 0.1423 0 0.0017729

XINGHE HOLDINGS BHD -11.9128 -0.4159 0 -0.005097

7 ELEVEN 0.4171 0.0964 1.48 1.1 -0.000265

AL-AKQAR HEALTHCARE REIT 0.0865 0.0687 0.11 12.3 0.0002269

BOUSTEAD PLANTATIONS 0.031 0.0269 -0.001031

DAYANG ENTER.HDG. 0.2209 0.1615 0.22 11.2 -0.00032

DATASONIC 0.05 19.6 0.0008053

DUTALAND 0.0917 0.0807 0.03 19 -0.000919

ECONPILE 0.2428 0.1295 0.0007499

GABUNGAN AQRS 0.1812 0.0768 0.11 14.2 -0.002377

GHL SYSTEMS BHD 0.0468 0.0381 0 0.0049211

HUME INDUSTRIES BHD -0.2617 -0.1515 0 0.0002903

I-BERHAD 0.1416 0.0744 0.21 3 0.0001759

ICON OFFSHORE BERHAD 0.0813 0.0669 0.45 2.7 -0.007163

KPJ HEALTHCARE 0.122 0.0554 0.12 32 0.0006874

KULIM MALAYSIA BHD 0.0421 0.0226 0.12 27.1 -0.002128

LAND & GENERAL BHD 0.2041 0.1191 0.19 2.8 -0.000861

MALAYSIAN BULK 0.0064 0.0077 0.05 27.2 0.0001759

MALAYSIAN RESOURCES 0.0834 0.0422 0.09 14.6 -0.001197

ORIENTAL HOLDINGS 0.0672 0.0509 0.46 15.5 -0.000716

PELIKAN INT'L CORP -0.0706 -0.0098 0 -0.000104

PESTECH INTER 0.04 24.9 0.0030087

REACH ENERGY BHD -32.8066 -1.8651 0 0.0008432

SCICOM MSC BHD 0.3247 0.2871 0.07 22.6 0.0026089

SENTORIA GROUP 0.1017 0.0682 0.07 20.1 0.0005491

SKP RESOURCES BHD 0.14 0.1026 0.04 20.6 -0.003763

SOUTHERN STEEL BHD 0.022 0.0182 0 -0.004476

VITROX CORPORATION 0.3209 0.2495 0.17 13.6 0.0046108

WELLCALL HLDGS 0.3475 0.2895 0.09 18.2 0.002768

ALAM MARITIM RES.BHD. 0.0845 0.0545 0.07 10.9 -0.001412

ALLIANZ MALAYSIA 0.1488 0.0297 1.65 7.2 -0.001343
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EVERGREEN FIBREBOARD 0.0002 0.0039 0 0.0075481

FIMA 0.1416 0.1173 0.27 9.7 -0.000403

GLOMAC 0.129 0.0705 0.14 7.3 0.0008032

GOLDIS BHD 0.0573 0.0231 0.14 17.6 0.0004615

HIBISCUS PETR -0.0771 -0.0631 0 0.0012428

HUNZA PROPERTIES BHD 0.0543 0.0407 0.2 9.3 0.0026704

IFCA MSC BHD 0.3502 0.2688 0.03 29.2 -0.004215

KUMPULAN PERANGSANG 0.1003 0.0762 0.15 9.3 -0.000249

LATITUDE TREE 0.2042 0.1262 0.57 6.4 0.002582

MCT BHD 0 6.13E-05

MITRAJAYA HOLDINGS 0.1445 0.0944 0.08 8.1 -7.58E-05

MRCB-QUILL REIT 0.075 0.0629 0.09 12.4 0.000271

MUDA HOLDINGS BERHAD 0.027 0.0259 0.09 14.4 -0.000725

MALAYAN UNITED INDS -0.0022 0.0226 0 0.0001108

NCB HOLDINGS BHD 0.0198 0.0157 0 0.0066184

PERISAI PETROLEUM 0.0132 0.0191 0 -0.002019

PRESS METAL BERHAD 0.1371 0.0651 0.05 23.8 -0.001048

PROTASCO BHD -0.1287 -0.0469 0 -0.00125

PUNCAK NIAGA HLDGS 0.1294 0.0563 0.46 6.4 0.0005614

REDTONE INT'L BHD 0.2068 0.113 0.05 15.8 -0.000913

SHANGRI-LA HOTELS 0.0831 0.0631 0.31 22.5 0.000441

SHIN YANG SHIPPING 0.0066 0.0073 0 -0.002067

TEO SENG CAPITAL 0.3343 0.186 0.11 11.4 -0.001499

TIONG M LOG HLDGS 0.2163 0.0942 0.18 5.6 -0.00072

TMC LIFE SCIENCES 0.0484 0.0408 0 -0.001882

UNITED MALACCA BHD 0.0457 0.0399 0.34 19.1 -0.000516

V.S. INDUSTRY BERHAD 0.1066 0.0473 0.06 8.4 0.0082987

KUMPULAN EUROPLUS BHD -0.2495 -0.0422 0 -0.00148

YNH PROPERTY BHD 0.0536 0.0412 0.09 17.3 0.0009937

BOUSTEAD PLANTATIONS 0.0351 0.0329 0.05 30.1 0.0004988

CCM DUOPH.BIOTECH 0.1131 0.0917 0.2 13.6 -0.000882

ECONPILE 0.2542 0.1526 0.1 11.1 0.0007332

HEVEABOARD BHD 0.2388 0.1688 0.15 9.9 -0.001325

HWANG CAPITAL 0.0617 0.0598 0.19 11.2 0.0012871

KAWAN FOOD BERHAD 0.1726 0.1407 0.16 18.1 0.0028379

LINGKARAN TRANS KOTA 0.2661 0.0893 0.29 17.7 0.0001117

LPI CAPITAL BHD 0.3737 0.1062 1.01 14.6 -2.81E-05

MAGNI TECH 0.2057 0.1636 0.35 11.1 0.0016992

PETRON MALAYSIA 0.2533 0.1046 0.58 7.2 0.0078996

REACH ENERGY BHD -1.6619 0.0308 0 0.0005574

SUNSURIA BHD 0.0301 0.0179 0.04 21.4 -0.001015

UNITED ULI CORP 0.1126 0.0971 0.18 26.2 0.0017747
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CAN-ONE 0.1308 0.0721 0.57 7.3 -0.000409

CHIN WELL HOLDINGS 0.0985 0.0735 0.17 9.6 0.0014165

DAIBOCHI PLASTIC 0.1528 0.0967 0.1 23.1 0.0004484

DESTINI 0.0707 0.0543 0.02 23.8 0.0042567

EA TECHNIQUE (M) SDN 0.1333 0.06 0.06 23.3 -0.005973

GEORGE KENT MALAYSIA 0.1051 0.0535 0.1 12.9 0.0069826

HAI-O ENTERPRISE BHD 0.1172 0.0983 0.15 15 0.003347

KIMLUN CORPORATION 0.1644 0.0839 0.19 6.8 0.0017599

LATITUDE TREE 0.2175 0.1506 0.92 8.1 -0.001467

MUDA HOLDINGS BERHAD 0.0317 0.0279 0.07 32.1 -0.002617

OCK GROUP 0.0968 0.0688 0.04 19.9 -0.000562

ONLY WORLD GROUP 0.1234 0.0974 0.07 31.8 0.0007333

ORIENTAL FOOD IND 0.1414 0.1118 0.13 17 -0.004604

RAPID SYNERGY BERHAD -0.1325 -0.0229 0 -0.000599

SHELL REFINING CO 0.7023 0.1398 0 -0.00031

SLP RESOURCES BERHAD 0.2592 0.2087 0.1 19.6 -0.001937

VIVOCOM INTL HOLDIN 0.0359 0.035 0 -0.001416
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Appendix H 

Firm Specific Variables for Exclusion List 

 

 

ROE ROA EPS PE Daily AAR

DRB-HICOM 0.23 0.0422 0.63 3.9 0.000511

ECM LIBRA FINCIAL 0.0314 0.0199 0.01 66.3 -0.00421

MSM MALAYSIA 0.1178 0.0945 0.35 14.5 -0.00076

MUHIBBAH ENGINEERING -0.1924 -0.0252 0.16 5.4 0.004404

EVERSENDAI 0.1535 0.0913 0.15 8.7 -0.00123

KUMPULAN EUROPLUS 0.249 0.098 0.04 24.8 0.000387

W T K HOLDINGS BHD 0.0371 0.0305 0.12 7.6 -0.00072

COASTAL CONTRACTS BERHAD 0.148 0.1038 0.29 6.6 0.004925

DIGI.COM BERHAD 1.4416 0.2805 0.17 27.6 0.000621

KLCC PROPERTY HOLDINGS BHD 0.1969 0.1059 0.88 6.8 -0.00125

MEDIA CHINESE INTERNATIONAL BERHAD 0.1565 0.1245 0.29 9 -0.0016

MUDAJAYA GROUP BERHAD 0.2302 0.1539 0.47 5.5 5.72E-05

PADINI HOLDINGS BERHAD 0.3083 0.2115 0.14 12.1 -0.00212

UOA DEVELOPMENT BERHAD 0.1546 0.1299 0.69 2.5 -0.00234

AMWAY (MAL.) HDG. 0.4717 0.333 0.65 18.9 -8.8E-05

BINTULU PORT 0.1818 0.0912 0.32 23.2 0.000192

BATU KAWAN 0.1254 0.1143 1.17 16.8 -4E-05

CHEMICAL COMPANY 0.0008 0.0083 0.09 12.3 0.001088

LPI CAPITAL BHD 0.3295 0.0732 0.59 18.7 -0.00028

UNITED PLANTATIONS 0.1159 0.1057 1.22 21.9 -0.0002

AL-AKQAR HEALTHCARE REIT 0.0908 0.0717 0.09 14.1 0.001124

BELEC HOLDINGS 0.106 0.0676 0.04 25.5 -0.00407

DATASONIC 0.5676 0.2943 0.05 20.1 -0.00265

DAYANG ENTER.HDG. 0.2363 0.1765 0.17 21.5 -0.00243

HUNZA PROPERTIES BHD 0.2676 0.1685 0.87 2.7 0.000613

KPJ HEALTHCARE 0.0971 0.0497 0.12 33.4 0.002157

KUMPULAN PERANGSANG 0.2361 0.1187 0.48 4.5 -0.00155

KULIM MALAYSIA BHD 0.1198 0.0447 0 0.000121

LION INDUSTRIES -0.0109 0.0053 0 0.00042

MALAYSIAN BULK 0.0249 0.0233 0.05 36.1 -0.0031

MALAYSIAN RESOURCES -0.0706 0.0062 0 -0.00122

MALAYAN UNITED INDS 0.0084 0.0271 0.02 12.3 0.002278

ORIENTAL HOLDINGS 0.0397 0.0306 0.25 34.6 -0.00024

PERISAI PETROLEUM 0.1036 0.0646 0.1 13.9 -0.00544

PETRON MALAYSIA -0.0712 0.0008 0 9.29E-05

PRESS METAL BERHAD 0.0119 0.037 0.02 26 0.004246

PUNCAK NIAGA HLDGS 0.1196 7.16 0.47 7.3 -0.0009
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SCOMI GROUP BHD 0 -0.002477

SHIN YANG SHIPPING 0.0029 0.0196 0 -7.73E-05

SOUTHERN STEEL BHD 0.0506 0.0343 0.07 20.5 0.0009195

ALAM MARITIM RES.BHD. 0.0845 0.0545 0.07 10.9 -0.000791

BATU KAWAN 0.1133 0.0449 1.27 14 -0.000222

BOUSTEAD HEAVY 0.0612 0.0286 0 -0.000529

GLOMAC 0.129 0.0705 0.14 7.3 -0.000884

GOLDIS BHD 0.0573 0.0231 0.14 17.6 -0.000815

HWANG CAPITAL 0.5233 0.1655 0.33 5.7 -0.000187

MUDA HOLDINGS BERHAD 0.027 0.0259 0.09 14.4 0.0042561

NCB HOLDINGS BHD 0.0198 0.0157 0 0.0003376

PROTASCO BHD -0.1287 -0.0469 0 -0.000834

SHANGRI-LA HOTELS 0.0831 6.31 0.31 22.5 -0.000757

TH HEAVY ENG -0.1988 -0.0712 0 -0.002398

TIONG M LOG HLDGS 0.2163 0.0942 0.18 5.6 0.0020101

KUMPULAN EUROPLUS -0.2495 -0.0422 0 -0.000323

XINGHE HOLDINGS BHD 0.2079 0.179 0 0.0085492

YNH PROPERTY BHD 0.0536 0.0412 0.09 17.3 -0.001406

BOUSTEAD PLANTATIONS 0.031 0.0269 0.0003694

CHEMICAL COMPANY -0.0547 -0.0088 0 -0.000119

CYPARK RESOURCES 0.1581 0.0748 0.24 10.1 0.0004214

DUTALAND 0.0917 0.0807 0.03 19 -0.001687

ECONPILE 0.2428 0.1295 -0.00144

GUAN CHONG -0.0541 -0.0018 0 0.0012338

HAI-O ENTERPRISE BHD 0.19 0.0007414

HIAP TECK VENTURE 0.0489 0.0433 0.06 10 -0.006041

ICON OFFSHORE BERHAD -0.4049 -0.2038 0.03 12.8 -0.002044

IJM CORPORATION BHD 0.1344 0.0589 0.27 12.1 0.0004066

IRIS CORPORATION 0.0482 0.029 0 -0.001084

KKB ENGINEERING 0.0745 0.065 0.06 27.3 -0.001

LINGKARAN TRANS KOTA 0.2855 0.0891 0.27 13.8 0.003276

PANTECH GROUP 0.1422 0.0877 0.09 8.8 -0.000766

PETRA ENERGY BHD 0.0697 0.0513 0.09 23.5 -0.001605

REACH ENERGY BHD -32.8066 -1.8651 0 0.0006853

SENTORIA GROUP 0.1017 0.0682 0.07 20.1 -0.000433

SOUTHERN STEEL BHD 0.022 0.0182 0 0.0004121

ALAM MARITIM RES.BHD. 0.0534 0.0448 0.05 8.9 -0.003661

ALLIANZ MALAYSIA 0.1352 0.0268 1.65 6.4 -0.000229

AMAHRAYA REAL 0.0891 0.0705 0.17 5.1 -3.27E-05

ANN JOO RESOURCES -0.1362 -0.03 0 0.0013731
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CRESCENDO 0.1532 0.1106 0.29 6.5 -0.000787

DAIMAN DEVELOPMENT 0.0239 0.019 0.15 15.4 -0.000178

DELEUM 0.16 0.0764 0.13 9.1 0.0013584

GABUNGAN AQRS -0.0295 0.0007 0 -7.01E-05

HUA YANG BHD 0.2593 0.1272 0.34 4.3 -0.000149

IFCA MSC BHD 0.2609 0.2027 0.06 17.3 -0.004324

LAND & GENERAL BHD 0.2066 0.1233 0.02 16.5 -0.002321

LATITUDE TREE 0.2175 0.1506 0.92 8.1 -0.003574

MK LAND HOLDINGS BHD 0.0467 0.0314 0.04 10.3 -0.001649

MUDA HOLDINGS BERHAD 0.0317 0.0279 0.07 32.1 0.0010494

PELIKAN INT'L CORP -0.1034 -0.0182 0 0.001185

PERISAI PETROLEUM -0.7645 -0.2751 0.03 11.5 -0.002682

REDTONE INT'L BHD 0.0848 0.0553 0.02 32.8 -0.002935

SALCON BHD 0.0099 0.0082 0 -0.00113

SHIN YANG SHIPPING 0.0046 0.018 0 -0.001579

TEO SENG CAPITAL 0.2343 0.1358 0.22 7.1 -0.002125

APM AUTOMOTIVE 0.052 0.0408 0.36 11.4 -0.001294

BERJAYA ASSETS 0.0347 0.0312 0.07 11.5 -7.8E-05

FIMA 0.1093 0.0875 0.35 6.7 -0.000449

HIBISCUS PETR -0.0975 -0.0907 0 0.0001757

HWANG CAPITAL 0.0617 0.0598 0.19 11.2 7.84E-05

KECK SENG (M) BHD 0.0647 0.0526 0.66 8.1 -0.000395

KIM LOONG RESOURCES 0.1346 0.0985 0.21 13.4 -0.000495

LANDMARKS BERHAD -0.0068 -0.0029 0 -0.001466

PLENITUDE BERHAD 0.1299 0.1126 0.49 3.8 -0.000317

SHL CONSOLIDATED BHD 0.1605 0.125 0.43 7.1 -0.000479

SUMATEC RESOURCES 0.06 0.0771 0.02 8.3 -0.002575

SURIA CAPITAL HLDGS 0.1391 0.1038 0.45 5.8 -0.000357

UNITED MALACCA BHD 0.0281 0.026 0.23 26.2 -0.000517

UOA REAL ESTATE 0.1653 0.1149 0.12 13 0.0003303
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Appendix I 

Descriptive Statistic Result of Firms Specific Variables and Stock Return for 

Inclusion Stock 

Descriptives 

Notes 

Output Created 25-OCT-2017 16:30:18 

Comments  

Input Data 

C:\Users\User\Desktop\Student 
Work\Msc Khairul 2016\SPSS - 
Inclusion Daily AR vs Firms Specific.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 
File 

216 

Missing Value Handling Definition of Missing User defined missing values are treated 
as missing. 

Cases Used All non-missing data are used. 

Syntax 
DESCRIPTIVES VARIABLES=ROE 
ROA EPS PE DailyAAR 

  /STATISTICS=MEAN STDDEV MIN 
MAX. 

Resources Processor Time 00:00:00.02 

Elapsed Time 00:00:00.03 

 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 
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ROE 206 -32.806600 3.699100 -.07873447 2.459886129 

ROA 206 -1.865100 .448200 .07216456 .157897275 

EPS 174 .010000 7.000000 .55247124 1.448818211 

PE 174 1.100000 56.200000 15.11321839 8.252433377 

Daily AAR 216 -.007163 .008299 .00049230 .002407709 

Valid N (listwise) 170     

      

 

Regression 

Notes 

Output Created 25-OCT-2017 16:31:33 

Comments  

Input Data C:\Users\User\Desktop\Student 
Work\Msc Khairul 2016\SPSS - 
Inclusion Daily AR vs Firms 
Specific.sav 

Active Dataset DataSet1 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 
File 

216 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics are based on cases with no 
missing values for any variable used. 
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Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS CI(95) R 
ANOVA COLLIN TOL CHANGE 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT DailyAAR 

  /METHOD=ENTER ROE ROA EPS 
PE 

  /RESIDUALS DURBIN. 

Resources Processor Time 00:00:00.00 

Elapsed Time 00:00:00.09 

Memory Required 4112 bytes 

Additional Memory Required 
for Residual Plots 

0 bytes 

 
Variables Entered/Removed

a
 

Model 
Variables 
Entered 

Variables 
Removed Method 

1 PE, ROA, EPS, 
ROE

b
 

. Enter 

 
a. Dependent Variable: Daily AAR 

b. All requested variables entered. 

Model Summary
b
 

Mo

del R 

R 

Squar

e 

Adjusted 

R 

Square 

Std. 

Error of 

the 

Estimate 

Change 

Statistics 

    

R 

Square 

Change 

F 

Chan

ge 

    

1 
.188

a
 .035 .012 

.002396

568 
.035 1.508 
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Model Summary
b
 

Model 

Change Statistics 

df1 df2 Sig. F Change 
 

1 4 165 .202 1.970 

 

a. Predictors: (Constant), PE, ROA, EPS, ROE 

b. Dependent Variable: Daily AAR 

 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .000 4 .000 1.508 .202
b
 

Residual .001 165 .000   

Total .001 169    

 

a. Dependent Variable: Daily AAR 

b. Predictors: (Constant), PE, ROA, EPS, ROE 

 

Coefficientsa 

Model 

Unstandardized 
Coefficients 

Standard
ized 

Coefficie
nts 

t Sig. 

    

B 
Std. 
Error Beta 

    

1 (Const
ant) 

.000 .000  .329 .742 
    

ROE .000 .001 -.052 -.517 .606     

ROA .006 .004 .157 1.554 .122     
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EPS 
.000 .000 -.139 

-
1.801 

.074 
    

PE 2.597E-
6 

.000 .009 .116 .908 
    

 

 

Coefficients
a
 

Model 

95.0% Confidence Interval for B Collinearity Statistics 

Lower Bound Upper Bound Tolerance VIF 

1 (Constant) -.001 .001   

ROE -.002 .001 .573 1.744 

ROA -.001 .012 .576 1.735 

EPS .000 .000 .987 1.013 

PE .000 .000 .980 1.021 

 

a. Dependent Variable: Daily AAR 
b.  

 Collinearity Diagnosticsa 

Model Dimension 
Eigenvalu

e 
Condition 

Index 

Variance Proportions 
 

(Constant) ROE ROA EPS  

1 1 3.247 1.000 .01 .02 .02 .02  

2 .889 1.911 .00 .09 .01 .75  

3 .588 2.349 .04 .34 .00 .24  

4 .183 4.212 .03 .35 .49 .00  

5 .093 5.921 .91 .21 .48 .00  
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Collinearity Diagnostics
a
 

Model Dimension 

Variance Proportions 

PE 

1 1 .02 

2 .00 

3 .08 

4 .44 

5 .46 

 

a. Dependent Variable: Daily AAR 

 

 

Residuals Statistics
a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -.00124603 .00207534 .00051559 .000452742 170 

Residual -.007553039 .007923345 .000000000 .002368036 170 

Std. Predicted Value -3.891 3.445 .000 1.000 170 

Std. Residual -3.152 3.306 .000 .988 170 

 

a. Dependent Variable: Daily AAR 
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Appendix J 

Descriptive Statistic Result of Firms Specific Variables and Stock Return for 

Exclusion Stock 

Descriptives 

Notes 

Output Created 25-OCT-2017 16:35:01 

Comments  

Input Active Dataset DataSet3 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 
File 

107 

Missing Value Handling Definition of Missing User defined missing values are 
treated as missing. 

Cases Used All non-missing data are used. 

Syntax DESCRIPTIVES VARIABLES=ROE 
ROA EPS PE DailyAAR 

  /STATISTICS=MEAN STDDEV MIN 
MAX. 

Resources Processor Time 00:00:00.00 

Elapsed Time 00:00:00.00 

 
Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

ROE 105 -32.806600 1.441600 -.21406952 3.218107183 

ROA 105 -1.865100 7.160000 .17109905 .943411643 

EPS 81 .010000 7.000000 .71160490 1.654013656 

PE 80 2.500000 66.300000 14.70375000 10.117179821 

Daily AAR 107 -.006041 .008549 -.00044671 .002030323 

Valid N (listwise) 80     
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Regression 

Notes 

Output Created 25-OCT-2017 16:35:24 

Comments  

Input Active Dataset DataSet3 

Filter <none> 

Weight <none> 

Split File <none> 

N of Rows in Working Data 
File 

107 

Missing Value Handling Definition of Missing User-defined missing values are 
treated as missing. 

Cases Used Statistics are based on cases with no 
missing values for any variable used. 

Syntax REGRESSION 

  /MISSING LISTWISE 

  /STATISTICS COEFF OUTS CI(95) R 
ANOVA CHANGE 

  /CRITERIA=PIN(.05) POUT(.10) 

  /NOORIGIN 

  /DEPENDENT DailyAAR 

  /METHOD=ENTER ROE ROA EPS 
PE 

  /RESIDUALS DURBIN. 

Resources Processor Time 00:00:00.02 

Elapsed Time 00:00:00.02 

Memory Required 4112 bytes 

Additional Memory Required 
for Residual Plots 

0 bytes 
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Variables Entered/Removed
a
 

Model 

Variables 

Entered 

Variables 

Removed Method 

1 PE, ROA, ROE, 

EPS
b
 

. Enter 

 

a. Dependent Variable: Daily AAR 

b. All requested variables entered. 

 

Model Summary
b
 

Mo
del R 

R 
Squar

e 
Adjusted 
R Square 

Std. Error 
of the 

Estimate 

Change Statistics     

R Square 
Change 

F 
Chang

e 

    

1 
.199

a
 .040 -.012 

.0020412
87 

.040 .772 
    

 

 

Model Summary
b
 

Model 

Change Statistics 

df1 df2 Sig. F Change  

1 4 75 .547 1.985 

a. Predictors: (Constant), PE, ROA, ROE, EPS 
b.  Dependent Variable: Daily AAR 
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ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .000 4 .000 .772 .547
b
 

Residual .000 75 .000   

Total .000 79    

 

a. Dependent Variable: Daily AAR 

b. Predictors: (Constant), PE, ROA, ROE, EPS 

 

 

Coefficients
a
 

Model 

Unstandardized 
Coefficients 

Standardiz
ed 

Coefficients 

t Sig. 

  

B Std. Error Beta   

1 (Consta
nt) 

.000 .000  -.763 .448 
  

ROE .001 .001 .063 .551 .583   

ROA -3.916E-5 .000 -.020 -.179 .858   

EPS .000 .000 .124 1.087 .281   

PE -3.069E-5 .000 -.153 -1.349 .181   

 
Coefficients

a
 

Model 

95.0% Confidence Interval for B 

Lower Bound Upper Bound 

1 (Constant) -.001 .001 

ROE -.002 .003 

ROA .000 .000 

EPS .000 .000 

PE .000 .000 
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a. Dependent Variable: Daily AAR 

 
Residuals Statistics

a
 

 Minimum Maximum Mean Std. Deviation N 

Predicted Value -.00235036 .00043256 -.00060936 .000403576 80 

Residual -.005435033 .005369972 .000000000 .001988938 80 

Std. Predicted Value -4.314 2.582 .000 1.000 80 

Std. Residual -2.663 2.631 .000 .974 80 

 

a. Dependent Variable: Daily AAR 
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