LAMPIRAN I

ARIit dan AAR



Total ARit dan AAR

Tanggal

Hari ke

Total ARit

AAR

6/28/2013
6/27/2013
6/26/2013
6/25/2013
6/24/2013
6/21/2013
6/20/2013
6/19/2013
6/18/2013
6/17/2013

-2.856331994
-2.495673772
-2.905154823
0.274091139
0.888406325
2.170123375
3.590180889
0.056121165
-0.408934493
0.132977565

-0.021804061
-0.019050945
-0.022176754
0.002092299
0.006781728
0.016565827
0.027405961
0.000428406
-0.003121637
0.001015096




LAMPIRAN II

Average Return



Average Return

AR

0.008811348
0.000135014
0.016036635
-0.000298512
-0.012244399
-0.008190166
-0.009349291
-0.00655235
0.010691327
0.003905403

Average Return 131 Saham

Mean

Median

Standard Deviation
Minimum
Maximum

0.000294501
-8.17488E-05
0.009492435
-0.012244399
0.016036635




LAMPIRAN 111

Average Abnormal Return



Average Abnormal Return

AAR

-0.021804061

-0.019050945

Average Abnormal Return 131 Saham

-0.022176754

0.002092299

0.006781728

Mean 0.001104442
Median 0.001015096
Standard Deviation 0.01553468
Minimum -0.022176754
Maximum 0.027405961

0.016565827

0.027405961

0.000428406

-0.003121637

0.001015096




LAMPIRAN IV

KSE



KSE

Tanggal | Harike | (ARIT- AARIT)A2 |AkardariK | ((ARIT-AARIT)A2) / (131-1) KSE
28/06/2013 5 0.089030779| 11.44552314 0.000684852| 0.007735361
27/06/2013 4 0.092542541| 11.44552314 0.000711866| 0.007886444
26/06/2013 3 0.09070356| 11.44552314 0.00069772| 0.007807692
25/06/2013 2 0.13458495| 11.44552314 0.001035269| 0.009510618
24/06/2013 1 0.162842365| 11.44552314 0.001252634| 0.010461506
21/06/2013 -1 0.155023315| 11.44552314 0.001192487| 0.010207256
20/06/2013 -2 0.230200696| 11.44552314 0.001770775|  0.01243838
19/06/2013 -3 0.203699677| 11.44552314 0.001566921| 0.011700534
18/06/2013 -4 0.2161365| 11.44552314 0.001662588| 0.012052428
17/06/2013 -5 0.136311024| 11.44552314 0.001048546| 0.009571412




LAMPIRAN V

t-Hitung dan Signifikansi



t Hitung dan Signifikansi

Tanggal Hari ke t Hitung Signifikansi

6/28/2013 5 -2.818751569 Signifikan
6/27/2013 4 -2.415657221 Signifikan
6/26/2013 3 -2.84037263 Signifikan
6/25/2013 2 0.219996084| Tidak Signifikan
6/24/2013 1 0.648255404( Tidak Signifikan
6/21/2013 -1 1.622946187| Tidak Signifikan
6/20/2013 -2 2.20333848 Signifikan
6/19/2013 -3 0.036614214| Tidak Signifikan
6/18/2013 -4 -0.259004847| Tidak Signifikan
6/17/2013 -5 0.106054986| Tidak Signifikan




