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LAMPIRAN 1

I@ar Sampel Perusahaan yang Melakukan Stock Split Periode 2008-2012

- T
w 2 =
oo Q,
3 o o
23 8
g g - 3 Nama Perusahaan Tanggal SS
53 x F
°§ l%—'.-gale@donesia TBK ( formerly PT. International Nickel Indonesia TBK) 15-Jan-2008
? pr. Banix Sekuritas TBK 21-Jan-2008
T §a Ifl::_C ntral Asia TBK 28-Jan-2008
J-E:;I' §an&ama Sentrawisata TBK 11-Feb-2008
Ed ng “éuryﬁmtl Permata TBK 12-Mar-2008
ﬁ; P, Eelthuma Makmur TBK (formerly PT Delta Dunia Petroindo TBK) 15-Apr-2008
3 FE[ “ﬁ/lltra International Resources TBK (formerly PT. Mitra Rajasa TBK) 30-May-2008
¢ py. Eerlma TBK 4-Aug-2008
EiFEr é ma_:h (Persero) TBK 8-Aug-2008
_‘:’i Fﬁ»’ Is Ian& Concepts Indonesia TBK 10-Dec-2008
% P Citr&Tubindo TBK 12-Jan-2009
”’—@' Arw@a Citramulia TBK 11-Sep-2009
¢ BT, ResaBrce Alam Indonesia TBK (formerly PT. Kurnia Kapuas Utama Glue
% |gdustrig TBK) 18-Mar-2010
c)_FiT Cipuﬁa Development TBK 15-Jun-2010
% . Tungs Ridean TBK 17-Jun-2010
ETFE)T. Intil&hd Development TBK (formerly PT. Dharmala Intiland TBK) 22-Jul-2010
715'_3:'}’. Darya-Varia Laboratoria TBK 12-Nov-2010
3_@' Charoen Pokphand IND TBK 8-Dec-2010
-:JT@'. Bargs Rakyat Indonesia (Persero) TBK 11-Jan-2011
% BY. pp ?g.ndon Sumatra Indonesia TBK 15-Feb-2011
é» BY. Barfle Tabungan Pensiunan Nasional TBK 28-Mar-2011
3 P Intrgo Penta TBK 6-Jun-2011
anpgr AstI'Z;'Otoparts TBK 24-Jun-2011
¢ pT. SurarSemesta Internusa TBK 7-Jul-2011
7 PT. Capitalinc Investment TBK (formerly PT. Global Financindo TBK) 11-Jul-2011
PT. Jasgwdo Tiga Perkasa TBK 26-Jul-2011
PT. Me#§0 Realty TBK (formerly PT Metro Supermarket Realty TBK) 18-Oct-2011
PT. Pocal\dvista Indonesia TBK (formerly PT. Pool Asuransi Indonesia TBK) 3-Jan-2012
PT. PetBsea TBK 6-Mar-2012
PT. Pakfwvon Jati TBK 30-Mar-2012
PT. HefE';Supermarket TBK 5-Apr-2012
PT. Ast%InternatlonaI TBK 5-Jun-2012
PT. Indinobll Sukses Internasional TBK 7-Jun-2012
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LAMPIRAN 2

Return 5 Hari Sebelum dan 5 Hari Sesudah

Nama Perusahaan Return t-5 | Return t+5

PT. Vale Indonesia 0 -0,09942

PT. Panin Sekuritas -0,00735 0

PT. Bank Central Asia -0,04348 0,014085

PT. Panorama Sentrawisata 0,097378 0,112903
PT. Suryainti Permata 0,011111 0

PT. Delta Dunia Makmur 0,040323 -0,01372
PT. Mitra International Resources -0,01266 -0,05549
PT. Berlina 0 -0,08475

PT. Timah 0,004695 -0,04167

PT. Island Concepts Indonesia 0 0
PT. Citra Tubindo 0 0

PT. Arwana Citramulia 0 -0,02632
PT. Resource Alam Indonesia 0 0,12069
PT. Ciputra Development 0 0,013514
PT. Tunas Ridean 0 -0,03571

PT. Intiland Development 0,048077 0
PT. Darya-Varia Laboratoria 0,005263 0
PT. Charoen Pokphand -0,03125 -0,02222
PT. Bank Rakyat Indonesia -0,00483 -0,0099
PT. PP London Sumatra Indonesia 0 -0,00909
PT. Bank Tabungan Pensiunan -0,01818 0,020408
PT. Intraco Penta 0,013072 -0,0274

PT. Astra Otoparts -0,0096 0,122875

PT. Surya Semesta Internusa 0,005917 -0,01429
PT. Capitalinc Investment 0 -0,02041
PT. Jasuindo Tiga Perkasa -0,02632 0,017857
PT. Metro Realty 0 0

PT. Pool Advista Indonesia 0 0
PT. Petrosea 0,054878 -0,00588

PT. Pakuwon Jati 0 0

PT. Hero Supermarket 0 -0,19723

PT. Astra International -0,01212 0,007576
PT. Indomobil Sukses International -0,0531 -0,05128
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LAMPIRAN 3

Return 10 Hari Sebelum dan 10 Hari Sesudah

Nama Perusahaan Returnt-10 | Return t+10

PT. Vale Indonesia 0 0,006369

PT. Panin Sekuritas 0,015152 0

PT. Bank Central Asia -0,0069 0,062016

PT. Panorama Sentrawisata -0,02198 0
PT. Suryainti Permata -0,00685 0

PT. Delta Dunia Makmur -0,01623 0
PT. Mitra International Resources 0,007273 -0,01427
PT. Berlina 0 0

PT. Timah -0,01311 0,069307

PT. Island Concepts Indonesia 0 0
PT. Citra Tubindo 0 -0,04615

PT. Arwana Citramulia 0 0
PT. Resource Alam Indonesia 0 0
PT. Ciputra Development -0,02703 -0,01493
PT. Tunas Ridean 0,023636 0

PT. Intiland Development 0,019231 0,016667
PT. Darya-Varia Laboratoria -0,00556 -0,01626
PT. Charoen Pokphand 0,005291 -0,0289
PT. Bank Rakyat Indonesia 0,039216 0,05641
PT. PP London Sumatra Indonesia -0,00847 0,034884
PT. Bank Tabungan Pensiunan 0,004464 0,010309
PT. Intraco Penta -0,02041 0

PT. Astra Otoparts -0,01271 0,033822

PT. Surya Semesta Internusa 0,030488 0,013699
PT. Capitalinc Investment 0 0,02
PT. Jasuindo Tiga Perkasa -0,04255 -0,09091
PT. Metro Realty 0 0

PT. Pool Advista Indonesia 0 0
PT. Petrosea 0,028646 0,006135

PT. Pakuwon Jati -0,03846 -0,00503

PT. Hero Supermarket 0 -0,03998

PT. Astra International 0,029918 0
PT. Indomobil Sukses International -0,00595 -0,07692
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LAMPIRAN 4

Return 15 Hari Sebelum dan 15 Hari Sesudah

Nama Perusahaan Return t-15 | Return t+15

PT. Vale Indonesia 0 0

PT. Panin Sekuritas 0,063492 0

PT. Bank Central Asia -0,01389 0,028986

PT. Panorama Sentrawisata -0,01071 -0,08955
PT. Suryainti Permata 0,004367 -0,0125

PT. Delta Dunia Makmur 0,148496 -0,01391
PT. Mitra International Resources 0,04 -0,02813
PT. Berlina 0 0

PT. Timah -0,09333 -0,0283

PT. Island Concepts Indonesia 0 0
PT. Citra Tubindo 0 0

PT. Arwana Citramulia -0,05263 0
PT. Resource Alam Indonesia 0 0
PT. Ciputra Development -0,1 0
PT. Tunas Ridean 0,022305 0,072727

PT. Intiland Development -0,00952 0
PT. Darya-Varia Laboratoria 0 0
PT. Charoen Pokphand 0,005618 -0,0359
PT. Bank Rakyat Indonesia 0,03 0,010309
PT. PP London Sumatra Indonesia 0,071429 0,010526
PT. Bank Tabungan Pensiunan -0,00881 -0,0102
PT. Intraco Penta -0,03425 -0,01429

PT. Astra Otoparts 0 0

PT. Surya Semesta Internusa -0,01515 -0,01111
PT. Capitalinc Investment -0,02778 -0,02564
PT. Jasuindo Tiga Perkasa 0,031646 0,068182
PT. Metro Realty 0 0

PT. Pool Advista Indonesia 0 0
PT. Petrosea -0,01335 -0,00629

PT. Pakuwon Jati 0 0

PT. Hero Supermarket 0 -0,10217

PT. Astra International -0,00948 0,007463
PT. Indomobil Sukses International -0,02446 -0,02797
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LAMPIRAN 5

Abnormal Return 5 Hari Sebelum dan 5 Hari Sesudah

Nama Perusahaan

Abnormal Return

Abnormal Return

t-5 t+5
PT. Vale Indonesia -0,0033172 -0,0228387
PT. Panin Sekuritas -0,0003253 0,014669
PT. Bank Central Asia 0,0044895 -0,0066234
PT. Panorama Sentrawisata 0,0766704 0,1142015
PT. Suryainti Permata 0,0092514 0,0069322
PT. Delta Dunia Makmur 0,0565155 0,0063135
PT. Mitra International Resources 0,0025138 -0,0565523
PT. Berlina -0,0135124 -0,0565072
PT. Timah 0,0288909 -0,0317476
PT. Island Concepts Indonesia -0,0009821 -0,0157428
PT. Citra Tubindo -0,0604467 0,0096709
PT. Arwana Citramulia -0,000211 -0,0263158
PT. Resource Alam Indonesia -0,0023594 0,111936
PT. Ciputra Development -0,0108173 0,0159983
PT. Tunas Ridean 0,0053845 -0,0320559
PT. Intiland Development 0,0482312 -0,0128668
PT. Darya-Varia Laboratoria -0,0019729 -0,0128198
PT. Charoen Pokphand -0,0561367 -0,0137228
PT. Bank Rakyat Indonesia -0,0135606 -0,0135551
PT. PP London Sumatra Indonesia 0,0079651 0,0042152
PT. Bank Tabungan Pensiunan -0,0252738 0,0224149
PT. Intraco Penta 0,0149611 -0,0171297
PT. Astra Otoparts -0,0047418 0,112966
PT. Surya Semesta Internusa -0,0093037 -0,0185034
PT. Capitalinc Investment -0,0067276 -0,0228366
PT. Jasuindo Tiga Perkasa -0,0239453 0,0215749
PT. Metro Realty -0,0233753 -0,0009982
PT. Pool Advista Indonesia 0,0020331 -0,0127974
PT. Petrosea 0,0438602 -0,0112217
PT. Pakuwon Jati 0 0
PT. Hero Supermarket -0,0035692 -0,1995358
PT. Astra International -0,0122182 0,0111012
PT. Indomobil Sukses International -0,0313766 -0,03345
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LAMPIRAN 6

Abnormal Return 10 Hari Sebelum dan 10 Hari Sesudah

Nama Perusahaan Abnormal | Abnormal

Return t- Return

10 t+10

PT. Vale Indonesia -0,0022375 | -0,0036188
PT. Panin Sekuritas 0,0110939 | -0,0207079
PT. Bank Central Asia 0,0001311 | 0,0808515
PT. Panorama Sentrawisata -0,007309 | -0,0038961
PT. Suryainti Permata -0,007313 | -0,0086873
PT. Delta Dunia Makmur 0,0058518 | -0,0218337
PT. Mitra International Resources -0,0004952 | -0,0098712
PT. Berlina -0,0251875 0
PT. Timah -0,0079266 | 0,0538682
PT. Island Concepts Indonesia -0,0338001 | 0,0052913
PT. Citra Tubindo 0| -0,0461538
PT. Arwana Citramulia -0,0089896 | 0,0098505
PT. Resource Alam Indonesia 0,0005648 | -0,0189717
PT. Ciputra Development -0,0011632 | 0,0061726
PT. Tunas Ridean -0,0046405 | 0,0135327
PT. Intiland Development 0,0144514 | -0,0040155
PT. Darya-Varia Laboratoria -0,004591 | -0,0001851
PT. Charoen Pokphand 0,0105681 | -0,0242914
PT. Bank Rakyat Indonesia 0,0296385 | 0,0301555
PT. PP London Sumatra Indonesia | -0,0182511 | 0,0227034
PT. Bank Tabungan Pensiunan -0,0033302 | 0,0092323
PT. Intraco Penta 0,0039918 | -0,0018322
PT. Astra Otoparts -0,0078367 | 0,0175202
PT. Surya Semesta Internusa 0,0300116 | 0,0093931
PT. Capitalinc Investment 0,0091281 | 0,0248042
PT. Jasuindo Tiga Perkasa -0,0281448 | -0,0610021
PT. Metro Realty 0,0236688 | 0,0279199
PT. Pool Advista Indonesia 0,0047609 | -0,0115252
PT. Petrosea 0,0229427 0,006771
PT. Pakuwon Jati -0,0356298 | -0,0097938
PT. Hero Supermarket -0,0013205 | -0,0393786
PT. Astra International 0,0093625 | -0,0053547
PT. Indomobil Sukses International | -0,0067787 | -0,0662483
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LAMPIRAN 7

Abnormal Return 15 Hari Sebelum dan 15 Hari Sesudah

Nama Perusahaan Abnormal | Abnormal

Return t- Return

15 t+15

PT. Vale Indonesia 0| -0,0009698
PT. Panin Sekuritas 0,0634921 0,018836
PT. Bank Central Asia -0,0179465 | 0,0302838
PT. Panorama Sentrawisata 0,0372535 | -0,0639712
PT. Suryainti Permata 0,0127042 0,008835
PT. Delta Dunia Makmur 0,1141568 | -0,007141
PT. Mitra International Resources 0,0407994 | -0,0275936
PT. Berlina 0,0076026 | -0,0031738
PT. Timah -0,0810762 | -0,0381347
PT. Island Concepts Indonesia 0,0079841 | -0,0149767
PT. Citra Tubindo 0,0022028 | 0,0165307
PT. Arwana Citramulia -0,0548861 | -0,0007587
PT. Resource Alam Indonesia 0,0117779 | 0,0164736
PT. Ciputra Development -0,0634083 | -0,0115907
PT. Tunas Ridean 0,0163551 | 0,0679479
PT. Intiland Development 0,0040089 | 0,0031891
PT. Darya-Varia Laboratoria -0,0027146 | -0,0004547
PT. Charoen Pokphand 0,005618 | -0,046616
PT. Bank Rakyat Indonesia 0,0107667 | 0,0005327
PT. PP London Sumatra Indonesia 0,0451738 | 0,0053069
PT. Bank Tabungan Pensiunan -0,0141226 | -0,009282
PT. Intraco Penta -0,0256897 -0,005155
PT. Astra Otoparts -0,0016312 | -0,0063938
PT. Surya Semesta Internusa -0,0009774 | -0,004336
PT. Capitalinc Investment -0,02961 | -0,0408052
PT. Jasuindo Tiga Perkasa 0,0390795 | 0,0698838
PT. Metro Realty -0,0475854 | -0,0072547
PT. Pool Advista Indonesia 0,007534 | -0,0020218
PT. Petrosea -0,0110593 | -0,0181156
PT. Pakuwon Jati -0,0060161 | -0,004239
PT. Hero Supermarket 0,0035394 | -0,1061694
PT. Astra International -0,007642 | 0,0012904
PT. Indomobil Sukses International | -0,0244648 | -0,0159538
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LAMPIRAN 8

@olume Perdagangan Saham 1 Bulan Sebelum dan 1 Bulan Sesudah

(319 ueny IMY BY1IRWIOU| URP SIUSIg 3N31ISUI) DX 191 YW eadid sey

91D uenj JIM) ejlaewioju] uep siusig 3misuj

Nama Perusahaan Volume Volume
Perdagangan | Perdagangan 1
1 Bulan Bulan Sesudah

Sebelum

PT. Vale Indonesia 10.164.000 356.465.000
PT. Panin Sekuritas 18.778.000 2.018.000
PT. Bank Central Asia 229.591.000 591.708.000
PT. Panorama Sentrawisata 380.000 122.000
PT. Suryainti Permata 29.577.000 33.736.000
PT. Delta Dunia Makmur 74.602.000 74.602.000
PT. Mitra International Resources | 1.548.575.000 | 1.460.306.000
PT. Berlina 293.000 265.000
PT. Timah 23.081.000 | 1.374.461.000
PT. Island Concepts Indonesia 0 0
PT. Citra Tubindo 113.000 12.000.000
PT. Arwana Citramulia 911.000 40.463.000
PT. Resource Alam Indonesia 1.200.000 488.000
PT. Ciputra Development 208.380.000 409.577.000
PT. Tunas Ridean 21.907.000 198.286.000
PT. Intiland Development 176.578.000 652.162.000
PT. Darya-Varia Laboratoria 461.000 517.000
PT. Charoen Pokphand 215.029.000 518.564.000
PT. Bank Rakyat Indonesia 451.843.000 826.733.000
PT. PP London Sumatra Indonesia 71.801.000 518.476.000
PT. Bank Tabungan Pensiunan 325.000 106.395.000
PT. Intraco Penta 106.588.000 694.700.000
PT. Astra Otoparts 1.368.000 71.552.000
PT. Surya Semesta Internusa 145.123.000 | 1.038.706.000
PT. Capitalinc Investment 2.034.000 27.422.000
PT. Jasuindo Tiga Perkasa 80.537.000 190.328.000
PT. Metro Realty 0 1.000
PT. Pool Advista Indonesia 0 0
PT. Petrosea 36.275.000 181.987.000
PT. Pakuwon Jati 240.501.000 384.695.000
PT. Hero Supermarket 96.000 1.413.000
PT. Astra International 90.988.000 943.478.000
PT. Indomobil Sukses International 34.922.000 121.200.000
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LAMPIRAN 9

Statistik D

eskriptif

-+
S%tistik Deskriptif Return 5 hari sebelum dan 5 hari sesudah
;
=] - .
= Descriptive Statistics
E Minimum Maximum Mean Std. Deviation
RBturnssbim 33| -.05309735| .09737828| .0018735760| .02731799650
R:'g'turnsssdh 33| -.19722830| .12287456| -.0086318808| .05830189419
Valid N (listwise) 33
=
=2
2,
S@tistik Deskriptif Return 10 hari sebelum dan 10 hari sesudah
5
=h
o
=
é Descriptive Statistics
% Minimum Maximum Mean Std. Deviation
1+
Retgnlosblm 33| -.04255319| .03921569| -.0006939045| .01868796768
Ret@rn10ssdh 33| -.09090909 | .06930693| -.0001130839| .03293152419
Valig'N (listwise) 33

(1)

L)

C. Statistik Deskriptif Return 15 hari sebelum dan 15 hari sesudah

919 uen) )

5 Descriptive Statistics
r;i' Minimum Maximum Mean Std. Deviation
turn15sbim 33| -.10000000| .14849624 .0001206832 | .04338465184
EturnlSssdh 33 -.10216573 07272727 -.0062960265 .03227913545
lid N (listwise) 33
o
Q.
D. %tistik Deskriptif Abnormal Return 5 hari sebelum dan 5 hari sesudah
2
-og Descriptive Statistics
_a N Minimum Maximum Mean Std. Deviation
*55b|m 33 -.06044666 .07667041 -.0001032243 .02792774189
ARs5ssdh 33 -.19953580 11420150 -.0050250670 .05369971818
Eid N (listwise) 33
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E. Statistik Deskriptif Abnormal Return 10 hari sebelum dan 10 hari sesudah

Descriptive Statistics

Minimum Maximum Mean Std. Deviation
33| -.03562984| .03001159| -.0008720975| .01592944420
33| -.06624834| .08085154| -.0011909388| .02915938858
33
-
S
=) A
(= Sf_?ltistik Deskriptif Abnormal Return 15 hari sebelum dan 15 hari sesudah
c @
=} (=g
«Q =
c S - -
5 Descriptive Statistics
Minimum Maximum Mean Std. Deviation
0
AR E5sbim 33| -.08107616| .11415676| .0012490415| .03679084864
ARB5ssdh 33| -.10616943| .06988383| -.0059393114| .03208423613
ValighN (listwise) 33
=
3
Q
o,
G. Statistik Deskriptif Volume Perdagangan 1 bulan sebelum dan 1 bulan sesudah
A
g,
=
?. Descriptive Statistics
,3., Minimum Maximum Mean Std. Deviation
Vol bir— 33| .00000000 | 1548575000.00 | 115818818.181 | 276912221.419
olsbim
000000 8181900 92200000
Volsadh 33| .00000000 | 1460306000.00 | 328267454.545 | 414794119.882
(0]
= 000000 4546000 01230000
7]
Valig®N (listwise) 33
=3
[ =
-
)
7]
=,
7]
Q.
o)
=
=4
(=]
2
Q
=i
x
o
)
x
o]
= 76
2]
(]
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A.

E=

) O 191 1w

Buepun-buepun 16unpunig exdiy yeH
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LAMPIRAN 10

Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

i Normalitas Terhadap Return 5 hari sebelum dan 5 hari sesudah

Return5sbim Return5ssdh
N 33 33
Normal Parametersa® Mean .0018735760| -.0086318808
Std. Deviation .02731799650 .05830189419
Absolute .259 .218
Most Extreme Differences  Positive .259 .218
Negative -.170 -.162
Kolmogorov-Smirnov Z 1.490 1.254
Asymp. Sig. (2-tailed) .024 .086

a. Test distribution is Normal.

b. Calculated from data.

B. Up Normalitas Terhadap Return 10 hari sebelum dan 10 hari sesudah
=
2 .
Q One-Sample Kolmogorov-Smirnov Test
=
(9] Return10sblm Return10ssdh
o
N 33 33
Mean -.0006939045 -.0001130839
Normal Parameters?
Std. Deviation .01868796768 .03293152419
Absolute .182 .229
Most Extreme Differences Positive .182 .165
Negative -121 -.229
Kolmogorov-Smirnov Z 1.046 1.313
Asymp. Sig. (2-tailed) .224 .063

91D uenj JIM) ejlaewioju] uep siusig 3misuj

a. Test distribution is Normal.

b.

Calculated from data.
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C. Uji Normalitas Terhadap Return 15 hari sebelum dan 15 hari sesudah

buefdn-6uepun 16unpuniq exdig yey

One-Sample Kolmogorov-Smirnov Test

Return15sbim Return15ssdh
N 33 33
Normal Parameters® Mean .0001206832 -.0062960265
Std. Deviation .04338465184 | .03227913545
Absolute .237 241
Most Extreme Differences Positive .237 .241
Negative -.181 -.190
Kolmogorov-Smirnov Z 1.364 1.384
Asymp. Sig. (2-tailed) .048 .043

a. Test distribution is Normal.

b. Calculated from data.

One-Sample Kolmogorov-Smirnov Test

Normalitas Terhadap Abnormal Return 5 hari sebelum dan 5 hari sesudah

(319 uen) My ejrIeuLiogul uSh stusig IIsUI) DN 11 W edid yeH ®)

91D uenj JIM) ejlaewioju] uep siusig 3misuj

AR5sblm AR5ssdh

N 33 33
Normal Parametersa® Mean -.0001032243 -.0050250670

Std. Deviation .02792774189 | .05369971818

Absolute .187 .214
Most Extreme Differences  Positive .187 .214

Negative -.133 -.207
Kolmogorov-Smirnov Z 1.074 1.228
Asymp. Sig. (2-tailed) .199 .098
a. Test distribution is Normal.
b. Calculated from data.
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E. Uji Normalitas Terhadap Abnormal Return 10 hari sebelum dan 10 hari sesudah

buepuf}-buepun 16unpuniq exdig yey

One-Sample Kolmogorov-Smirnov Test

AR10sbim AR10ssdh
N 33 33
Normal Parameters® Mean -.0008720975 -.0011909388
Std. Deviation .01592944420 | .02915938858
Absolute .154 119
Most Extreme Differences Positive .100 110
Negative -.154 -.119
Kolmogorov-Smirnov Z .883 .684
Asymp. Sig. (2-tailed) 417 737

a. Test distribution is Normal.

b. Calculated from data.

Normalitas Terhadap Abnormal Return 15 hari sebelum dan 15 hari sesudah

One-Sample Kolmogorov-Smirnov Test

(919 uen! MY BjIeWLIO U] UEE:SIUSIE INHISUI) DX 181 W e3did yeH ®)

91D uenj JIM) ejlaewioju] uep siusig 3misuj

AR15sbim AR15ssdh

N 33 33
Normal Parametersa Mean .0012490415| -.0059393114

Std. Deviation .03679084864 | .03208423613

Absolute .166 .170
Most Extreme Differences Positive .166 151

Negative -.101 -.170
Kolmogorov-Smirnov Z .952 .979
Asymp. Sig. (2-tailed) .326 .294
a. Test distribution is Normal.
b. Calculated from data.
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G. Uji Normalitas Terhadap Volume Perdagangan 1 bulan sebelum dan sesudah

One-Sample Kolmogorov-Smirnov Test

. - I
v 9o o9 *
3 D P DO a Volsbim Volssdh
L 5 © 0 ] Q S
53 azag g N 33 33
z35853 £ 3 " 115818818.181 | 328267454.545
229 50 y = ean
Z&3x2a x~ ® 8181900 4545600
®5523 52 @ |Normal Parameters>®
T2 Fse 3T = o 276912221.419 | 414794119.882
37 adw B X Std. Deviation
~3%co 0 R 92200000 01230000
1) S5 o =
2552¢ 3 3 Absolute 338 229
QU — c
=] 5% §$ 2 § Most Extreme Differences Positive 271 .229
35> T o =
3 32 c & Negative -.338 -214
cC w w
S E =3 = gf @ | Kolmogorov-Smirnov Z 1.941 1.316
= [} =
§332< % @ |Asymp. Sig. (2-tailed) .001 063
SEeBIS 2
< x 3 . . . .
2 D9 >p o 9 a. Test distribution is Normal.
T< o &0 w =1
0w % >as5 2 =
® 37 = v Q9 =] b. Calculated from data.
sQ o o
aF 2F i
g s § 35 )
0o — 2 )
g @ £ z
c =
0 ; g ° A
2® I3 s LAMPIRAN 11
£ 3z ®
S 2 3 = I
= % 2 § Hasil Uji Paired Sample T-Test
=3 o C
< > 3 9]
Q —
e 53§ 2
0 bS] o
3. 5 > A Hasil Uji Paired Sample T-Test Return 10 hari
o o 3
) =3 5
3 o3 (7
D
g 28 =
]
z ¢35 £
§ 3_2 m Paired Samples Test
© - gt
9] J 3 [
o o n Paired Differences t df Sig. (2-
> 43 3, .
g (7] Mean Std. Std. Error 95% Confidence tailed)
% Deviation Mean Interval of the
= Difference
% Lower Upper
] - | -| .03266832 [ .00568682 -| .01100286 | -.102 32 919
Pair Rgrnmsblm -
.00058082 094 4731 .01216450 234
1 R&rnlOssdh
i: 058 349
)
)
x
7]
= 80
2]
(]
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B. Hasil Uji Paired Sample T-Test Abnormal Return 5 hari

- T Paired Samples Test
: B
b o Paired Differences t df Sig. (2-
9 T
d5 & _ tailed)
4 “; 3 Mean Std. Std. Error | 95% Confidence Interval
_E o = E—_ Deviation Mean of the Difference
132 =
1592 w Lower Upper
3 go@ R .00492184 | .05640905| .00981955 -| .02492362 .501 32 .620
4 Fair © ARGSbIm -
Erﬁ 5 o~ 276 463 600 | .01507993 380
15 2 ARBSsdh
I <c @ 828
- ~ Qe =
©e2 c S
S8 @
Q - 5 )
S2Q Z :
© 5 ¢ CZ Hasil Uji Paired Sample T-Test Abnormal Return 10 hari
23 % 3
]
533 3
x~ —~+
L= éh Paired Samples Test
= 12}
k = g Paired Differences t df Sig. (2-
1 Y = i
§E§ 3 Mean Std. Std. Error 95% Confidence tailed)
_E S ; Deviation Mean Interval of the
-C‘J g ; Difference
4 0O
q —
: =l 2 Lower Upper
=
3} 3 Q .00031884 | .03055628 | .00531916 -] .01115362 .060 32 .953
 Fair  AR{Dsbim -
g > 127 274 607 | .01051594 801
912 AR10ssdh
: i 546
53 -
- 5 :
Ts @ ,
c ° -
2 @, Hasil Uji Paired Sample T-Test Abnormal Return 15 hari
c = [ ]
23 £
-}
O “f:’ w
23 g. Paired Samples Test
D
E 3 o Paired Differences t df Sig. (2-
E tailed
% Mean Std. Std. Error [ 95% Confidence Interval )
2 Deviation Mean of the Difference
5 Lower Upper
] = .00718835| .04444103| .00773619 -| .02294645 .929 32 .360
Pair  ARE5sbim -
294 570 132 .00856975 899
1 AI&Bssdh 31
;
)
)
x
Q
- 81
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Hasil Uji Wilcoxon Match Pair Test

- X
v 2 x
0
33 T
@3  A§ Hasil Uji Wilcoxon Match Pair Test Return 5 Hari
g'% T 2
53 x X
292 @ Ranks
> D,i, ; N Mean Rank | Sum of Ranks
o = ol
Q s = Negative Ranks 172 15.35 261.00
5 3
o a = Positive Ranks 11 13.18 145.00
@tu@Ssﬁh Return5shim
i Ties 5¢
-
c 3 2 Total 33
S5 c v
ga;R%urn%sdh < Return5sbim
S.bERegUrnwsdh > Return5sbim
Qo
chR('?urnﬁsdh Return5sbim
> gtStatlsucsa
4 > Y
F = Return5ssdh -
+ 2 x
¥ : Return5sbim
] s
= -1.321°
1z =
3 AZymp. S§ (2-tailed) .187
=. 5
§a§N Icoxoﬁ&gned Ranks Test
pbZBased @ positive ranks.
Q >
QU O
-
32 o : .
) 3 B, Hasil Uji Wilcoxon Match Pair Test Return 15 Hari
- 5 :
<
2z &
< 5 -
S = g Ranks
q 5 =5
q © i N Mean Rank | Sum of Ranks
q ?, (7] Negative Ranks 112 13.55 149.00
435 2
4 (7 Positive Ranks 12b 10.58 127.00
e ReturnlE&dh - Return15sbim
O Ties 10¢
= Total 33
—

a. Returrassdh < Return15sbim
b. Return®®ssdh > Return15sbim

C.

Return

91D uen)j }Im)y| exeludo,

ssdh = Return15sbim
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Test Statisticsa

Hasil Uji Wilcoxon Match Pair Test Volume Perdagangan Saham 1 bulan
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