LAMPIRAN



Lampiran 1. Sampel Perusahaan

No. Kode Saham Nama Perusahaan (PT)
1 ACES Ace Hardware Indonesia Tbk.

2 ADRO Adaro Energy Tbk.

3 AKRA AKR Corporindo Tbk.

4 ANTM Aneka Tambang (Persero) Thk

5 ASII Astra International Thk.

6 BBCA Bank Central Asia Thk.

7 BBNI Bank Negara Indonesia (Persero) Thk.
8 BBRI Bank Rakyat Indonesia (Persero) Thk
9 BBTN Bank Tabungan Negara (Persero) Tbk.
10 | BMRI Bank Mandiri (Persero) Thk.

11 | BRPT Barito Pacific Thk.

12 | BSDE Bumi Serpong Damai Tbk.

13 | BTPS Bank Tabungan Pensiunan National Syariah Thk.
14 | CPIN Charoen Pokphand Indonesia Thk.

15 | CTRA Ciputra Development Thk.

16 | ERAA Erajaya Swasembada Tbk.

17 | EXCL XL Axiata Tbk.

18 | GGRM Gudang Garam Tbk.

19 | HMSP H.M. Sampoerna Tbk.

20 | ICBP Indofood CBP Sukses Makmur Thk.
21 | INCO Vale Indonesia Tbk.

22 | INDF Indofood Sukses Makmur Thk.

23 | INKP Indah Kiat Pulp & Paper Tbk.

24 | INTP Indocement Tunggal Prakarsa Thk.

25 | ITMG Indo Tambangraya Megah Thbk.

26 | JPFA JAPFA Comfeed Indonesia Thk

27 | JSMR Jasa Marga (Persero) Thk.

28 | KLBF Kalbe Farma Thk.

29 | LPPF Matahari Department Store Thk.

30 | MNCN Media Nusantara Citra Tbk.

31 | PGAS Perusahaan Gas Negara (Persero) Thk.
32 | PTBA Tambang Batubara Bukit Asam Tbk.
33 | PTPP PP (Persero) Thk.

34 | PWON Pakuwon Jati Thk.

35 | SCMA Surya Citra Media Tbk.

36 | SMGR Semen Indonesia (Persero) Thk.

37 | SRIL Sri Rejeki Isman Thbk.

38 | TBIG Tower Bersama Infrastructure Tbk.

39 | TKIM Pabrik Kertas Tjiwi Kimia Tbk.

40 | TLKM Telekomunikasi Indonesia (Persero) Tbk.
41 | TOWR Sarana Menara Nusantara Tbk.




42 | UNTR United Tractors Thk.

43 | UNVR Unilever Indonesia Thk.

44 | WIKA Wijaya Karya (Persero) Thk.
45 | WSKT Waskita Karya (Persero) Thk.

Lampiran 2. Rekapitulasi Data Abnormal Return

AR Sebelum AR Sesudah
0,008980346 0,00235888
-0,003859003 -0,012803899
-0,006250547 -0,027750733
-0,015516947 -0,004265739
-0,004088643 -0,007848108
0,004171605 0,000997632
-0,001253737 -0,021253408
0,003954582 0,004019459
-0,00227507 -0,007108586
0,000510041 0,004471096
-0,018533822 -0,018698077
-0,007305973 -0,002281682
-0,005612867 0,009960706
-0,011623118 0,014526208
0,008797446 -0,014379185
-0,002168867 -0,002777535
0,004441213 -0,026128511
0,001923564 -0,004191435
-0,006691456 0,003023701
0,003452965 0,017473266
-0,016695013 -0,011280083
0,001832454 0,009700503
-0,011293804 0,004714752
-0,007957863 -0,004797254
0,019700184 -0,019865635
-0,002232279 -0,003000257
0,003784528 -0,002082622
-0,009816044 -0,002743743
-0,004170532 -0,018691969
-0,007551725 -0,011954239
-0,011518965 -0,011343021
0,003543433 0,007462123
-0,017017977 -0,022944384
-0,00308472 -0,01492411
-0,014073559 -0,020630349




-0,003187817 -0,01207275
-0,006304654 -0,007561125
0,0027053 -0,003334744
-0,027361705 0,031869245
0,007875339 0,005049736
0,00129412 -0,000674387
-0,001934394 0,003929711
0,000364837 0,014444704
-0,001669098 -0,026487409
-0,018229537 -0,024301557

Lampiran 3. Rekapitulasi Data Trading Volume Activity

TVA Sebelum TVA Sesudah
0,000742268 0,000757729
0,001397808 0,002133063
0,001515628 0,002041048
0,003563849 0,003355613
0,001152717 0,001371587
0,000934533 0,000843815
0,001918471 0,002833371
0,001135133 0,001287132
0,001667862 0,001855034
0,001625207 0,00106743
0,000572527 0,000726217
0,000806932 0,00060479
0,000887627 0,001276415
0,000408899 0,000425342
0,000697378 0,00069533
0,005228966 0,004889422
0,001455153 0,001655159
0,000575664 0,000590543
0,000493786 0,000417251
0,000465769 0,000477057
0,000975234 0,001317312
0,00095763 0,000882443
0,001123413 0,001881501
0,000546905 0,000710612
0,002353405 0,002009337
0,001020202 0,000582387
0,000611696 0,00075008
0,000670891 0,000766759
0,002065642 0,005229731




0,002341242 0,003173053
0,134829068 0,138296899
0,002381415 0,002460761
0,004309092 0,006670154
0,000764542 0,000761533
0,001817118 0,002182321
0,000929494 0,000814352
0,006537308 0,003050201
0,00082477 0,00073806

0,000808459 0,001097517
0,000951913 0,001129222
0,001528688 0,001846474
0,001291144 0,001171313
0,00039882 0,000461773
0,001161236 0,002723313
0,002738687 0,003346758

Lampiran 4. Rekapitulasi Data Security Return Variability

SRV Sebelum SRV Sesudah
0,622201719 0,970211707
1,022270991 1,34229795

0,255412492 2,314452696
1,176425386 0,447205481
0,889691939 0,676323268
0,367662409 0,103265889
0,245232875 0,880674193
1,136329186 0,284148503
0,258244819 0,529641526
0,026256621 0,36590579

2,081061257 1,26711313

0,450755391 1,546508126
1,436643453 1,210268746
1,926563164 0,773287529
0,867629191 0,697388852
2,881428431 1,025043485
1,851884308 1,436025411
0,455643893 0,52063534

0,553889232 0,278843341
0,516107074 1,402514778
1,9987569 1,697140651
1,012605575 0,712215327
1,693997755 2,090522147




1,051497825 3,00618552

2,026406396 0,903350881
0,401046332 0,158267109
0,961656687 0,349024752
1,470945839 1,709877267
1,120322341 2,576492987
2,619344959 2,319957148
1,649359225 1,161098534
1,026214829 0,969632869
2,291498727 1,628491321
1,751521332 1,638793056
2,341084686 1,046257286
0,33725654 0,613196795
1,576960292 1,645455935
1,094899944 0,263421384
5,001180434 5,798901621
0,690767962 0,459735536
0,411907177 0,175398929
0,55778758 0,478091496
0,870836262 1,118365963
0,652687729 3,318171412
2,216885368 2,181667109

Lampiran 5. Output SPSS Statistik Deskriptif

Descriptive Statistics

[+ Minimum  Maximum Mean Std. Deviation

AR_SEBELUM 45 -.0274 0197 -0038M 0087543
AR_SESUDAH 45 -.0278 0319 -005204 0130804
» TWA_SEBELLIM 45 0004 13438 004471 0199145
TVA_SESUDAH 45 0004 1383 004741 0204075
SREV_SEBELUM 45 0263 50012 1.241084 8218243
SEV_SESUDAH 45 A033 57989  1.246477 1.0421915

Valid M (listwise) 45




Lampiran 6. Hasil Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

AR_SEBELL AR_SESUDA  TWA_SEBELU  TVvA_SESUDA  SRV_SEBEL SRV_SESUD
il H I H (8] AH

M 45 45 45 45 45 45
Mormal Parameters™? Mean -.003821 -.005204 004471 004741 1.241084 1.246477
Std. Deviation 0087943 0130904 0199145 0204075 9219243 1.0421915

Most Extreme Differences  Absolute .08s .07 440 446 150 181
Positive .085 071 440 A46 150 A51

MNegative -.084 -.068 -419 - 416 -118 -136

Test Statistic .085 071 440 A46 140 1581
Asymp. Sig. (2-tailed) 200%9 200%4 .0oo® .0oo® 012° 012°

a. Test distribution is Normal.
b. Calculated from data.
c. Lilliefors Significance Correction.

d. This is a lower hound ofthe true significance.

Lampiran 7. Hasil Uji Paired Sample T-Test Abnormal Return

Paired Samples Statistics

Std. Error

Mean I Std. Deviation Mean
Pair1  AR_SEBELUM  -.003821 45 0087943 0013110
AR_SESUDAH  -.005204 45 0130904 0019514

Paired Samples Correlations
il Correlation Sig

Pair1{ AR_SEBELUM & 45 01 945
AR_SESUDAH

Paired Samples Test

Paired Differences

95% Confidence Interval of the

Std. Error Difference
Mean Std. Deviation Mean Upper t df Sig. (2-tailed)
Pairt  AR_SEBELUM- 0013828 0156834 0023394 -.0033320 581 44 557
AR_SESUDAH
NEPAR TESTS

fWILCOXDN:TVA_SEBELUM WITH TVA SESUDAH (PAIRED)
/MISSING ANALYSIS.




Lampiran 8. Hasil Uji Wilcoxon Signed Ranks Test Trading Volume Activity

Wilcoxon Signed Ranks Test

Ranks
Sum of
I Mean Rank Fanks
TWA_SESUDAH - Megative Ranks 159 19.33 290.00
TVA_SEBELLM " b
Positive Ranks 30 24.83 745.00
Ties 0
Total 45

a. TVA_SESUDAH = TVA_SEBELUM
b, T™WA_SESUDAH = TVA_SEBELLM
c. TWA_SESUDAH =TVA_SEBELLIM

Test Statistics®

TVA_SESLIDA
H-
VA_SEBELL
M
z -2.568"°
Asymp. Sig. (2-tailed) 010

a. Wilcoxon Signed Ranks Test

b. Based on negative ranks.

Lampiran 9. Hasil Uji Wilcoxon Signed Ranks Test Security Return Variability

Wilcoxon Signed Ranks Test

Ranks
Sum of
I Mean Rank Ranks
SRV_SESLUDAH - Megative Ranks 27 21.00 567.00
SRV_SEBELUM — b
Positive Ranks 18 26.00 468.00
Ties 0®
Total 45

a. SRV_SESUDAH = SRV_SEBELUM
b. SRV_SESUDAH » SRV_SEBELUM
¢. SRV_SESUDAH = SRV_SEBELLUM

Test Statistics?

SRV_SESUD
AH -
SRV_SEBEL
U
z -550"
Asymp. Sig. (2-tailed) 576

a. Wilcoxon Signed Ranks Test

h. Based on positive ranks.



Lampiran 10. Kartu Bimbingan Skripsi
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