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LAMPIRAN 

Lampiran 1 

Data Penurunan Harga Saham 

Pada Senin, 17 September 2018 

No Saham Harga (17/9) Harga (14/9) % 

1 INTP 16000 17025 -6.02 

2 INKP 17100 17900 -4.47 

3 BMRI 6450 6750 -4.44 

4 INCO 3250 3390 -4.13 

5 BBNI 7225 7525 -3.99 

6 ASII 6950 7225 -3.81 

7 GGRM 72975 75725 -3.63 

8 MEDC 800 830 -3.61 

9 BKSL 109 113 -3.54 

10 BBTN 2590 2680 -3.36 

11 TLKM 3470 3590 -3.34 

12 BBRI 2970 3070 -3.26 

13 PTPP 1520 1570 -3.18 

14 ITMG 26275 27100 -3.04 

15 JSMR 4390 4510 -2.66 

16 WIKA 1390 1425 -2.46 

17 SSMS 1205 1235 -2.43 

18 SCMA 1830 1875 -2.4 

19 INVR 46050 47100 -2.23 

20 SMGR 8800 9000 -2.22 

21 UNTR 32150 32875 -2.21 
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22 INDY 2800 2860 -2.1 

23 EXCL 2970 3030 -1.98 

24 HMSP 3810 3880 -1.8 

25 PGAS 1995 2030 -1.72 

26 BRPT 1700 1725 -1.45 

27 ADRO 1715 1740 -1.44 

28 WSKT 1720 1745 -1.43 

29 ANTM 790 800 -1.25 

30 TPIA 4840 4900 -1.22 

31 INDF 6100 6175 -1.21 

32 KLBF 1220 1235 -1.21 

33 ELSA 348 352 -1.14 

34 ICBP 8825 8925 -1.12 

35 ADHI 1345 1360 -1.1 

36 PTBA 3930 3970 -1.01 

37 LPPF 6425 6475 -0.77 

38 MNCN 835 840 -0.6 

39 AKRA 1580 3600 -0.56 

40 WSBP 356 358 -0.56 

41 BSDE 1150 1155 -0.43 

42 BJBR 1970 1975 -0.25 

43 BBCA 23925 23975 -0.21 

44 LPKR 364 362 0.55 

45 SRIL 342 340 0.59 
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Lampiran 2 

Data Perusahaan Sampel Penelitian 

Periode 1 Februari 2016 – 31 Januari 2019 

No Kode Perusahaan Sampel Tanggal IPO 

1 ADHI Adhi Karya (Persero), Tbk 18 Mar 2004 

2 ADRO Adaro Energy, Tbk 16 Jul 2008 

3 AKRA AKR Corporindo, Tbk 03 Okt 1994 

4 ANTM Aneka Tambang (Persero), Tbk 27 Nov 1997 

5 ASII Astra International, Tbk 04 Apr 1990 

6 BBCA Bank Central Asia, Tbk 31 Mei 2000 

7 BBNI Bank Negara Indonesia (Persero), Tbk 25 Nov 1996 

8 BBRI Bank Rakyat Indonesia (Persero), Tbk 10 Nov 2003 

9 BBTN  Bank Tabungan Negara (Persero), Tbk 17 Des 2009 

10 BMRI Bank Mandiri (Persero), Tbk 14 Jul 2003 

11 BSDE Bumi Serpong Damai, Tbk 06 Jun 2008 

12 GGRM Gudang Garam, Tbk 27 Agu 1990 

13 HMSP HM Sampoerna, Tbk 15 Agu 1990 

14 ICBP Indofood CBP Sukses Makmur, Tbk 07 Okt 2010 

15 INCO Vale Indonesia, Tbk 16 Mei 1990 

16 INDF Indofood Sukses Makmur, Tbk 14 Jul 1994 

17 INTP Indocement Tunggal Prakasa, Tbk 05 Des 1989 

18 JSMR Jasa Marga (Persero), Tbk 12 Nov 2007 

19 KLBF Kalbe Farma, Tbk 30 Jul 1991 

20 LPKR Lippo Karawaci, Tbk 28 Jul 1996 

21 LPPF Matahari Department Store, Tbk 09 Okt 1989 

22 MNCN Media Nusantara Citra, Tbk 22 Jun 2007 
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23 PGAS Perusahaan Gas Negara (Persero), Tbk 15 Des 2003 

24 PTBA Tambang Batubara Bukit Asam (Persero), Tbk 23 Des 2002 

25 PTPP PP (Persero), Tbk 09 Feb 2010 

26 SCMA Surya Citra Media, Tbk 16 Jul 2002 

27 SMGR Semen Gresik (Persero), Tbk 08 Jul 1991 

28 SRIL Sri Rejeki Isman, Tbk 17 Jun 2013 

29 SSMS Sawit Sumbermas Sarana, Tbk 12 Des 2013 

30 TLKM  Telekomunikasi Indonesia (Persero), Tbk 14 Nov 1995 

31 UNTR United Tractors, Tbk 19 Sep 1989 

32 UNVR Unilever Indonesia, Tbk 11 Jan 1982 

33 WIKA Wijaya Karya (Persero), Tbk 29 Okt 2007 

34 WSKT Waskita Karya (Persero), Tbk 19 Des 2012 
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Lampiran 3 

Data Desktiptif Statistik rata – rata Return Saham 

(Minimum, Maksimum, Mean, dan Standard Deviasi) 

Descriptive Statisticsa 

  N Minimum Maximum Mean 
Std. 

Deviation 

Senin 139 -.05730 .03051 .00041 .01269 

Selasa 145 -.02851 .54183 .00298 .04602 

Rabu 148 -.04819 .03396 .00163 .01102 

Kamis 146 -.03769 .03394 .00118 .01138 

Jumat 142 -.04311 .02970 -.00028 .00993 

 

 

Lampiran 4 

Data Uji Normalitas 

One-Sample Kolmogorov-Smirnov Test 

  Return 

N 720 

Normal 

Parametersa,b 

Mean .0011991 

Std. 

Deviation 

.02294916 

Most 

Extreme 

Differences 

Absolute .208 

Positive .208 

Negative -.193 

Kolmogorov-Smirnov Z 5.594 

Asymp. Sig. (2-tailed) 0.000 
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Lampiran 5 

Data Hipotesis 1 

Data Hasil Perhitungan Kruskal Wallis 

Ranks  Test Statisticsa,b 

  N 

Mean 

Rank    Return 

Return Selain Senin 581 358.71  Chi-Square .222 

Senin 139 367.97  df 1 

Total 720    Asymp. Sig. .637 

 

 

Lampiran 6 

Data Hipotesis 2 

Data Hasil Perhitungan Uji  

Ranks  Test Statisticsa 

Day N 

Mean 

Rank 

Sum of 

Ranks    Return 

Return Senin 139 146.76 20399.50  Mann-Whitney U 9068.500 

Jumat 142 135.36 19221.50  Wilcoxon W 19221.500 

Total 281      Z -1.175 

      

Asymp. Sig. (2-

tailed) 

.240 
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