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LAMPIRAN 

 

Average Abnormal Return Tahunan dan Agregat Saham Winner 

 2015 2016 2017 2018 2019 

2015-
2019 

-5 0.008040447 0.013292 0.013165367 0.002972696 0.007191 0.009397 

-4 0.014985295 0.007224 0.008061494 0.015656341 0.016916 0.012094 

-3 -0.00165415 

-

0.001117 

-

0.002251149 0.002727583 

-

0.001437 

-

0.000853 

-2 0.009559923 0.003367 0.0072992 0.009590294 0.002643 0.006145 

-1 0.001702809 0.000616 0.008352532 0.013649018 0.00683 0.005817 

0 0.006901193 0.000317 

-

0.007780924 

-

0.001559239 -0.00404 

-

0.001374 

1 0.000837412 

-

0.002483 

-

0.003932413 

-

0.009849348 -5.7E-06 

-

0.002956 

2 0.005962818 0.001925 

-

0.002370203 0.003549532 0.004164 0.002472 

3 -0.00718976 0.005505 0.001138658 

-

0.004486596 -0.00121 

-

0.000605 

4 0.011375429 

-

0.008159 

-

0.003156286 0.000212487 

-

0.000556 

-

0.000834 

5 0.000407087 0.00112 

-

0.005877199 0.00071938 

-

0.002744 

-

0.001261 
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Normalitas Shapiro-Wilk 
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T-Test 

Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 1 WIN_OVER_ACAR_SBLM .0044 27 .02995 .00576 

WIN_OVER_ACAR_SSDH -.0664 27 .04960 .00955 

 

Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 WIN_OVER_ACAR_SBLM & 

WIN_OVER_ACAR_SSDH 

27 -.028 .889 
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Paired Samples Test 

 

Paired Differences 

t df 

Sig.  

(2-tailed) Mean 

Std. 

Deviation 

Std. Error 

Mean 

95% Confidence 

Interval of the 

Difference 

Lower Upper 

Pair 1 WIN_OVER_ACAR_SBLM - 

WIN_OVER_ACAR_SSDH 

.07080 .05866 .01129 .04759 .09400 6.271 26 .000 
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HASIL PLAGSCAN 

 

 


