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LAMPIRAN 

Lampiran 1 

Sampel Penelitian 

 

Nomor Ticker

1 ADHI

2 ADRO

3 AKRA

4 ASII

5 BBCA

6 BBNI

7 BBRI

8 BBTN

9 BJBR

10 BMRI

11 BRPT

12 BSDE

13 EXCL

14 GGRM

15 HMSP

16 ICBP

17 INCO

18 INDF

19 INTP

20 JSMR

21 KLBF

22 LPKR

23 MNCN

24 PTBA

25 PTPP

26 SCMA

27 SMGR

28 SRIL

29 SSMS

30 TLKM Telekomunikasi Indonesia (Persero) Tbk.

31 UNTR

32 UNVR

33 WIKA

34 WSKT

PP (Persero) Tbk.

Surya Citra Media Tbk.

Semen Indonesia (Persero) Tbk.

Waskita Karya (Persero) Tbk.

Wijaya Karya (Persero) Tbk.

Unilever Indonesia Tbk.

United Tractors Tbk.

Sri Rejeki Isman Tbk.

Sawit Sumbermas Sarana Tbk.

Indocement Tunggal Prakasa Tbk.

Jasa Marga (Persero) Tbk.

Tambang Batubara Bukit Asam (Persero) Tbk.

Kalbe Farma Tbk.

Lippo Karawaci Tbk.

Media Nusantara Citra Tbk.

XL Axiata Tbk.

Gudang Garam Tbk.

HM Sampoerna Tbk.

Indofood CBP Sukses Makmur Tbk.

Vale Indonesia Tbk.

Indofood Sukses Makmur Tbk.

Bank Rakyat Indonesia (Persero) Tbk.

Bank Tabungan Negara (Persero) Tbk.

BPD Jawa Barat dan Banten Tbk.

Bank Mandiri (Persero) Tbk.

Barito Pacific Tbk.

Bumi Serpong Damai Tbk.

Bank Negara Indonesia (Persero) Tbk.

Nama Saham

Adhi Karya (Persero) Tbk.

Adaro Energy Tbk.

AKR Corporindo Tbk.

Astra International Tbk.

Bank Central Asia Tbk.
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Lampiran 2 

Data Penelitian 

 

 

 

 

 

 

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

ADHI 0.002344019470198 -0.199444700357563 0.205117787911324 -0.209220409290023

ADRO 0.089887298487439 -0.021736329457409 0.166961961558889 -0.348786605987235

AKRA -0.036618289119359 -0.283771374809538 0.105381119721299 -0.191910285611979

ASII 0.037166713485944 -0.371680418738325 -0.001408116897126 0.110123189760581

BBCA -0.060732425202005 0.267432476382621 -0.002365249043766 0.057200522864710

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

BBNI -0.197550824977358 0.356028146379151 -0.088848674153266 0.022775455722136

BBRI -0.120168903685809 0.067646928352321 0.046901788374085 -0.000921684598251

BBTN -0.159916876642048 0.281752166863440 0.033613176881031 -0.187468610063086

BJBR 0.350057504275128 -0.157934308210898 0.052076586705102 -0.159892798215026

BMRI -0.139850557050557 -0.047584561093049 -0.031662684643831 0.076107159078607

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

BRPT 0.144644502290008 -0.007474093302824 0.022132646484855 0.014613903613213

BSDE -0.103323226939449 -0.196445741357166 0.089786899903393 -0.137302303878479

EXCL 0.000965965916987 -0.205247246754848 0.159682907999102 -0.239191639981587

GGRM -0.165624905907519 -0.069093428683784 0.015763639877654 0.065954719482775

HMSP 0.041707834774752 -0.075651537999606 0.007466695719831 -0.086612806737939

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

ICBP 0.028474046694489 0.203082072089691 -0.056054676167653 0.104825961815558

INCO 0.295245463798842 -0.248202219062911 0.108827059180706 -0.006818030583041

INDF 0.058048166435535 0.007930415645837 0.049424092755217 -0.052757674736997

INTP -0.310449222787785 0.139830305247062 -0.122838064062790 0.138709852562283

JSMR 0.143450224877781 -0.237811726733542 0.045494723187736 -0.202031338846185

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

KLBF 0.136003418176777 0.009202077496590 -0.008988375900576 -0.048257433002332

LPKR -0.193317046502769 0.226159725464157 -0.044667471925796 -0.267183405575638

MNCN -0.557635274118020 0.737011663244833 -0.124792553600624 -0.165144501351115

PTBA 0.263706955561789 0.159985505012986 0.261176317121437 -0.029366456112278

PTPP 0.072719023041926 0.152476546922978 0.234759863041532 -0.424717667408642
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Lampiran 3 

Hasil Pengolahan Data 

 

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

SCMA 0.092932389726340 -0.193297131920303 0.015755420616586 -0.095360519437422

SMGR -0.027668005428366 -0.182186432512041 0.058773104154479 0.122672659114206

SRIL 0.298316525334342 -0.190728984268621 0.255562170314585 -0.331633118615958

SSMS -0.060197235206462 -0.390715188385560 0.083513280798327 -0.045240772375412

TLKM -0.070950793182538 0.284256459570296 -0.102822996609801 -0.011351051855683

Ticker Overnight Return Senin Intraday Return Senin Overnight Return Non Senin Intraday Return Non Senin

UNTR -0.047479791996151 -0.325840510160512 0.098253035191708 -0.114677848100847

UNVR 0.063804879267374 -0.069980166246020 -0.030559169924733 -0.054490611697230

WIKA 0.249064382128937 0.190583692901545 0.268811507275406 -0.293206439349525

WSKT 0.214691752643104 0.558827719675556 -0.016509075467477 -0.265544982874240
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