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Daftar Nama Perusahaan Yang Termasuk Dalam Sektor Industri Food and Beverages
dan Tanggal Pengumuman Laba

No. Nama Perusahaan Tanggal
Pengnmuman
1 AdeS Alfindo Putrasetia Tbk. 30 April 2001
2 Asia Intiselera Tbk. . 21 Mei 2001
3 Adqua Golden Mississippi Tbk. 24 April 2001
4 Cahaya Kalbar Tbk, 30 April 2001
5 Davomas Abadi Tbk. 27 April 2001
6 | Della Djakarta Tok. 27 April 2001
.7 Indofood Sukses Makmur Tbk. 26 Februari 2001
8 Multi Binlang Indonesia Thk. 21 Maret 2001
9 Miwon Indonesia Thk. 28 Meci 2001
10 Mayora Indah Thk. 2 Meci 2001
11 Prasidha Ancka Niaga Tbk, 27 April 2001
12 Sari Husada Tbk. 30 April 2001
13 Sckar Laut Thk. 2 Mei 2001
14 SMART Corporation Tbk. 24 April 200j
15 | Siantar Top Tbk, 30 April 200}
16 Soba Indah Tbk 30 April 2001
17 Tunas Baru Lampung Thbk. 30 Aprit 2001
18 Ultra Java Milk Tbk. 27 April 2001

Perpustakaan Unik
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Daftar Harga Saham ,JHSG, Return Saham Individual (Ri,t), Return Pasar (Rm,t)
dan Return Tidak Normal (RTNj,t) Pada Periode Jendela

ADES
Tanggal Harga [HSG Rit Rm RTHNIt
‘[20 Aprlol | 6 925 342.858
25 April 01 | -5 950 346.407 0.027027 0.010351 0.016676
24 April 01 | 4 950 348.099 0 0.004884 -0.004884
25 April 01 | -3 1025 353.181 0.078943 0.014599 0.064348
26 April 01 | -2 1025 351.336 0] 0005224 0.005224
27 Aprl 01 | -1 950 351.562 -0.073171 0.006433 0.073814
30 April 01 | O 975 358.232 0.026316 0.018972 0.007343
1MeiOl | 1 1175 362.228 0.205128 0.011155 0.193973
2Mci0l | 2 1100 362.722 0063830 0.001364 0.065194
3Mei0l | 3 1150 371.939 0.045455 0.025411 0.020044
4Mci0l | 4 1375 375.558 0.195652 0.009730 0.185922
8Meiol | 5 1475 372.974 0072727 |  0.006880 0.079608
AISA
Tanggal Harga THSG Ri t Rm,t RTNi,1
11 Mei0l | -6 285 370.359
14 Mci01 | -5 275 368.282 0.035088 | -0.005609 £.029479
15 Mei 01 | 4 245 370.876 -0.0109091 0.007044 0.011613
16 Mci 01 { -3 225 371.228 <0.081633 0.000949 -0.082582
17 Mei01 | -2 225 376.702 0 0.014746 -0.014746
18 Mei01 | -1 240 376.796 0.066666 0.000249 0.066417
21 MeiOl | O 225 380.380 -0.0625 0.009512 -0.072012
22Mei0l [ 1 215 379.670 0.044444 | 0.001867 -0.042557
23 Mei0l | 2 220 380.679 0.023256 0.002658 0.020598
25Mei01 | 3 225 390.124 0.022727 0.024811 -0.002084
28 Mei0l | 4 245 392.788 0.083888 0.006829 0.082059
29Mei0l | 5 245 406.384 0 0.034614 0.034614
AQUA
Tanggal Harga HSG Ri.t Rm,t RTNit
16 April 01 | 6 15000 363.211
17 April 01 | -5 15000 360.037 0] -0.008739 0.008739
18 April 01 | 4 15000 356.230 0 -0.010574 0.010574
19 April 01 [ -3 15000 349.308 0 0.019431 0.019431
20 April 01 | -2 15000 342.858 0] -0.018465 0.018465
23 April 01 | -1 15000 346.407 0 0.010351 -0.010351
24 April 01 | O 15000 348.099 0 0.004884 -0.004884
25 April 01 | 1 15000 353.181 0 0.014599 0.014599
26 April 01 | 2 15000 351.331 0] -0.005224 0.005224
27 April 01 | 3 15000 351.562 0 0.000643 -0.000643
30 April 01 | 4 15000 358.232 0 0.018972 0.018972
1Mei0l |5 15000 362.228 0 0.011155 £0.011155
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CEKA
Tanggal Harga IHSG Rit Rm,1 RTNix
20 Apnil 01 | 6 205 342 858
23 Apnil01 | -5 200 346,407 -0.024390 0.010351 -0.034741
24 April 01 | 4 200 348.099 0 (.004884 -0.004884
25 April 01 | -3 205 353.181 0.025000 0.014599 0.010401
26 April 01 | -2 205 351.336 0 -0 005224 0.005224
27 April 01 | -1 200 351,562 -0.024390 0.000643 -0,025033
30 April01 { 0 200 358.232 0 0.018972 -0.018972
1 Mei 01 1 230 362.228 0.150000 0.011155 0.013885
2 Meci 01 2 230 362,732 0 0.001364 -0.001364
3 Mei Gl 3 230 371.939 0 0025411 -0.025411
4 Mei 01 4 235 375.558 0.021739 0.009730 0.012009
8 Mei 01 5 235 372974 0 -(0.006880C 0006880
DAVO
Tanggal Harga IHSG Ri.l Rm,l RTNi.l
19 April 01 | -6 210 349.308
20 Aprl 01 | -5 210 342.858 0 0.018465 0.018465
23 April 0l | 4 235 346.407 0.119048 0.01035]1 0.108696
24 Apnl01 | -3 240 348.099 0.021277 0.004884 0.016392
25 April 01 | -2 245 353.181 0,020833 0.014599 0.006234
26 April 01 { -1 245 351.336 0 0.005224 0.005224
27 Aprl 01 | O 250 351.562 0.020408 0.000643 0.019765
30 Aprl Ol | 1 225 358.232 -0,100000 0.018972 .118972
1 Mei 01 2 220 362.228 -0.022222 0.011155 0033377
2 Mei 01 3 240 362.722 0.090909 0.001364 (.089545
IMeiOl | 4 240 371.939 0 0.025406 -0.025406
4 Mei 01 5 250 3175.558 0.041666 0.009730 0.031937
DLTA
Tanggal Harpa IHSG Ri,l Rm_t RTNi,t
19 Aprl Ol | 6 8450 349.308
20 April 01 | -5 8450 342,858 3] -0.018465 0.018465
23 Apnl 0} | 4 8450 346.407 0 0.010351 -0.010351
24 Aprl 01 | -3 8450 348.099 0 0.004884 -0.0043884
25 April 01 | -2 8450 353.181 0 0.014599 -0.014599
26 April 01 | -1 8450 351.336 0 -0.005224 0.005224
27 Aprl01 | 0 8450 351.562 0 0.000643 -0.000643
30 April0l | 1 2000 358.232 -0.053254 0.018972 -0.072227
1 Mei 01 2 2000 362.228 0 0.011155 0,011155
2 Mei 01 3 8000 362.722 0 0.001364 -0.001364
3 Mei 01 4 8000 371.939 0 0.025406 -0.025406
4 Mei 01 5 8000 375.558 0 0.009730 -0.009730
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INDF
Tan Harga THSG Ri,t Rm,1 RTNi,L
16Feb 01 | -6 1000 342.079
19Fcb 01 | -5 1000 345.139 0 0.007082 -0.007082
20Feb 01 | 4 975 4333.681 -0.025000 |  -0.003351 -0.021649
21Fch 01 [ -3 1025 439.903 0.051282 0.014347 0.036935
22Feb 01 | -2 1025 437.030 0{ -0.006531 0.006531
23 Feb)l | -1 1025 436.646 0| -0.000879 0.000879
26Feb 0l | 0 975 432.150 -0.048780 | -0.010297 -0.038484
27Feb 01 [ 1 975 433.208 0 0.002448 -0.002448
28 Feb 01 [ 2 925 428.303 -0.051282 | -0.011322 -0.039959
| Maret 01 | 3 900 424.030 0.027027 0.009977 -0.037004
2 Maret 01 | 4 900 426.127 0 0.004945 -0.004945
6Maret 0 [ 5 925 431.518 0.027777 0.012651 0.015127
MLEI
Tanggal Harga IHSG Ri,t Rm,t RTNLt
13 Maret 01 | -6 24000 385.906
14 Maret 01 | -5 24000 389.193 0 0.008518 -0.008518
15 Maret 01 | 4 24000 386.863 0] -0.005987 0.005987
16 Maret 01 | -3 24000 380.515 0l 0016409 0.016409
19 Maret 01 | -2 24000 367.142 0] -0.035144 0.035144
20 Maret 01 | -1 24000 360.449 0| -0.001823 0.001823
21 Maret01 | 0 24000 369.075 0 0.023931 £0.023931
22 Maret 01 | 1 24000 363.182 0] 0015967 0.015967
23 Mare1 01 | 2 24000 371.472 0 0.002283 -0.002283
27 Maret 01 | 3 24000 369.303 0] -0.005839 0.005839
28 Maret 01 | 4 24000 375.180 0 0.015914 -0.015914
29 Maret 01 | 5 34000 381.773 0.416667 0.017573 0.399094
MWON
Tanggal Harga HSG Ri,t Rm,1 RTNi1
17Mei0l | -6 1175 376.702
18 Mei01 | -5 1175 376.79% 0 0.000249 -0.000249
21 Mei01 | 4 1175 380.380 0 0.009512 -0.009512
22Mei 0l | -3 1175 379.670 0] -0.001867 0.001867
23 Mci01 | -2 1175 380.679 0 0.002658 -0.002658
25Mei 01 | -1 1175 390.124 0 0.024811 -0.024811
28 MeiOl | 0 175 392,788 0 0.006828 -0.006828
29Mei0l | 1 1175 406.384 0 0.034614 0.034614
30Mciol | 2 1175 408.927 0 0.006258 -0.006258
31 Meigl | 3 1175 405.863 0] -0.007493 0.007493
1Juniol | 4 1175 396.514 0] -0.023035 0.023035
2Junic! | 5 IL75 396.460 6| -0.000136 0.000136
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MYOR
Tanggal Harpa IHSG Rit Rm{ RTNi,L
24 April 01 | -6 410 348.099
25 Aprl 01 | -5 415 353,181 0.012195 0.014599 -0.002404
26 April 01 | 4 415 351.336 0 -0.005224 0.005224
27 April 01 | -3 405 351.562 -0.024096 0.000643 0024734
30 Aprit 01 | -2 425 358,232 0.049383 0.018972 0.030470
IMeiOl | -1 440 362,228 0.035294 0.011155 0.024139
2 Mei 01 0 435 362.722 -0.011364 0.001364 0.012727
3 Mej 01 1 450 371.939 0.004483 0.025419 0.009072
4 Mei 01 2 455 375.588 0.011111 0.009730 0.001381
8 Mei 01 3 450 372974 -0.010989 -0.006880 -0.004109
9 MeiQ! 4 440 372111 -0.022222 -0.002314 -0.019908
10 MeiQl | 5 435 369.033 0.011364 0.008272 £0.003092
PSDN
Tanggal Harpa IHSG Ri,l Rml RTNi,L
19 April 01 | -6 80 349,308
20 April01 | -5 80 342 858 0 -0.018465 0.018465
23 April 01 | -4 80 346.407 0 0.010351 £0.010351
24 April 01 | -3 60 348.099 -0,025000 0.004884 -0.025488
25 Aprl 01 | -2 85 353.181 0.041666 0.014599 0.402067
26 April 01 | -1 85 351.336 0 0.005224 0.005223
27 April01 | O 85 35]1.562 0 0.000643 0.000643
30 April01 | 1 85 358.232 0 0.018972 -0.018972
1 Mei 01 2 90 362.228 0.058823 0.011155 0.047669
2 Mei 01 3 bl 362,722 0 0.001364 0.001364
3 Mei0l 4 90 371.939 0 0.025406 -0.025406
4 Mci 01 5 90 375.558 0 0.009730 -0.009730
SHDA
Tanggal Harpa IHSG Rit Rm,t RTNi.t
20 April 0l | 6 5200 342.858
23 Aprl 01 | -5 5200 346.407 0 0.010351 -0.010351
24 April 01 | -4 5200 348.099 0 0.004884 -0.004884
25 April 01 | -3 5200 353,181 0 0.014599 -0.014599
26 April 01 | -2 5200 351.336 1] -0.005224 0.005224
27 Apdl 01 | -1 5200 351.562 0 0.006433 -0,006433
30 Apil01 | Q 5200 358.232 0 0.018972 -0.018972
1 Mei 01 1 5200 362.228 0 0.011155 -0.011155
2 Mei 01 2 5200 362,722 0 0.001364 -0.001364
3 Mei0l 3 5200 371.939 0 0.025411 0025411
4 Mei 01 4 5200 375,558 0 0.009730 -0.000973
8 Mei 01 5 5200 372,974 0 £.006880 0.006880
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SKL.T
Tanggal Harga IHSG Ri,( Rm,( RTNi,L
24 Aprl 0l | 6 1025 348.099
25 April 01 | -5 1025 353.181 0 0.014599 -0.014599
26 April 01 | 4 1025 351.336 0 0.005224 0.005224
27 April 0] [ 3 1025 351.562 0 0.000643 0.000643
30 Apal 01 | -2 1025 358.232 0 0.018972 0.018972
1Mei0l | -1 1025 362.228 0 0.011155 0.011155
2Mei0l | @ 1025 362.722 0 0.001364 -0.001364
3 Mei 01 1 1025 371.939 0 0.025410 0.025410
4Mci0l | 2 1025 375.558 0 0.009730 -0.009730
BMeiQl | 3 1025 372974 0 -0.006880 0.006880
9 Mei 01 4 1025 372.111 Q -0.002318 0.002318
10MeiQ1 | 5 1025 369.033 0 -0.008272 0.008272
SMAR
Tan Harga HSG Ri Rt RTNi 1
16 Apnl 01 | 6 925 363.211
17 April 01 | -5 975 360.037 0.054054 -0.008739 0.062793
18 Apml 01 | 4 950 356.230 -0.025641 -0.010574 -0.015067
19 April 01 | -3 975 349.308 0.026316 0.019431 0.045747
20 April 0] | -2 925 342 858 -0.051282 -0.018465 -0.032817
23 April 0] | -1 1275 346.407 0.378378 0.010351 0.368027
24 Aprii 0] | © 1425 348.099 0.117647 0.004884 0.112763
25 April 01 | 1 1200 353.181 -0.015789 0.014599 -0.172494
26 Apnl ol | 2 1150 351.336 -0.041666 -0,005224 -0.036443
27 Aprl 01 | 3 1175 351.562 0.021739 0.000643 0.021096
30 April 01 | 4 1225 358.232 0.042553 0.018972 0.023581
I1Meil | 5 1150 362.228 -0.061224 0011155 -0.072380
STTP
Tanggal Harga IHSG Ri,1 Rim,t RTNi, |
20 Aprl 01 | 6 975 3420858
23 April 0l | -5 925 346.407 -0.051282 0.010351 -0.061463
24 April01 | 4 950 348.099 0.027027 0.004884 0.022143
25 April 01 | -3 975 353.181 0.026316 0.014599 0.011716
26 April 01 | -2 950 351.336 -0.025641 -0,005224 -0.020417
27 April Q1 | -1 950 351.562 0 0.000643 -0.000643
30 Aprlol | O 975 358.232 0.026316 0.018972 0.007343
1 Mei 01 1 975 362.228 Q 0.011155 -0.011155
2 Mei 01 2 1100 362.732 0.128205 0.001364 0.126841
3 Mei 01 3 1150 371939 0.045454 0025410 0.020044
4 Meci 01 4 1250 375.558 0.086956 0.009730 0.077226
8 Mei 01 5 1275 372.974 0.020000 -0,006880 0.026880
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SUBA
Tanggal Harga HSG Rit Rm,t RTNLL
20 Apnl 0] | 6 45 342 858
23 April Q] | 5 40 346.407 111111 0.010351 -0.121462
24 April 01 | 4 50 348.099 0.250000 0.004884 0.245116
25 Apnl 01 | -3 50 353,181 0 0.014599 .014599
26 Apnl 0l [ -2 50 351.336 0 -0.005224 0.005224
27 April 01 § -1 50 351.562 0 0.006433 -0.000643
30 AprilQl | O 45 358,232 -0.100000 0018972 -0.011897
1 Mei 01 1 55 362.228 0,222222 0.011154 0.211067
2Mci0l | 2 50 362.722 -0.090909 0.001363 -0.092273
3MeiQl | 3 50 371.939 0 0.025411 -0.025410
4 Mei 01 4 50 375.558 Q Q.009730 -0.009730
8 Mei 01 3 50 372974 0 -0.006830 0006880
TBLA
Tanggal Harga HSG Rit Rm.1 RTNiLt
20 April 01 | -6 1300 342.858
23 April01 | -5 1300 346.407 0 0.010351 -0.010351
24 April 01 { 4 1160 348.099 -0.153846 0.004384 0.158730
25 Apnl (Gl | -3 1100 353.181 0 0.014599 -0.014599
26 April 01 | -2 1000 351.336 -0.090909 0.005224 0.085685
27 April 01 | -1 375 351.562 0125000 0.006433 -0,125643
30 ApnlQ] | O 900 358232 0.028571 0.018972 0.009599
1 Mei 01 1 [000 362.228 0.111111 0.011155 0.009996
2 Mei 01 2 1000 362.722 0 0.001363 -,001364
3Mei0l | 3 1025 371.939 0.025000 0.025411 -0.000411
4 Mei 01 4 1100 375.558 0073171 0.009730 0.063441
BMeill | 5 1100 372.974 0 -0.006880 0.006880
ULTJ)
Tanggal Harga THSG Ri L Rm.t RTNit
19 Aprl 01 | -6 210 349.308 : "
20 Apdl 01 | -5 210 342858 0 0.018465 0.018465
23 Apnl 0l | 4 220 346.407 0.047619 0.010351 0.037268
24 Aprl 01 | -3 225 348.099 0.022727 0.004884 0.017843
25 Apnl 01 | -2 250 353.181 0.111111 0.014599 0.096512
26 April 01 | -1 260 351.336 0.040000 -0.005224 0.045224
27Apnl0l | O 275 351,562 0.057692 0.000643 0.057049
30 Apnl0l | 1 280 358.232 0018182 0.018972 -0.000791
1 Mci 01 2 300 362.228 0.071428 0.011155 0.060274
2 Mei 0l 3 305 362.722 0.016666 0.001364 0.015302
3 Mei 01 4 330 371,939 0.081697 0.025411 0056556
4 Mei 01 5 325 375.558 H.015152 0.009730 .024881
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Daftar Kesalahan Standar Estimasi (KSE). t-hitung, Rata-rata Return Tidak
Normal (RRTN) dan Akumulasi Rata-rata Return Tidak Normal

(ARRTN) Pada Periode Jendela
Hari ke-1 KSE t-himg RRTN( ARRTN
-3 0.010118 -0.762122 -0.007711 <0.007711
-4 0.019294 0.241242 0.004654 -0.003062
-3 0.007551 0.431461 0.003275 0.000213
-2 0.023791 0.995631 0.023636 0.023900
-1 0.022996 0.602616 0.013858 0.037758
0 0.011118 -0.519273 -0.005809 0.031948
I 0.022531 0.131977 0.002973 0.034922
2 0.011354 -0.189726 -0.002154 0.032768
3 0.006302 0.555606 0.003301 0.036269
4 0.011795 1.746048 0.020596 0.056886
5 0.023926 0.982161 0.023499 0.080365
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Gambar Grafik Rata-rata Return Tidak Normal dan
Akumulasi Rata-rata Return Tidak Normal
Selama Periode Jendela

Return Tldak Normal

Rata-rata Refum Tidak Normmal dan Akumulasi Rata-rala RTN
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