Lampiran 1

Daftar nama perusahaan sub sektor ritel yang tercatat di BEI

Kode saham Nama Emiten

ACES Ace Hardware Indonesia Thk
AMRT Sumber Alfaria Trijaya Thk
CENT Centratama Telekomunikasi Indonesia Thk
CSAP Catur Sentosa Adiprana Thk
DAYA Duta Intidaya Thk

ECII Electronic City Indonesia Thk
ERAA Erajaya Swasembada Thk
GLOB Global Teleshop Thk
GLOD Golden Retailindo Thk

HERO Hero Supermarket Thk

KIOS Kioson Komersial Indonesia Tbk
KOIN Kokoh Inti Arebama Thk

LPPF Matahari Departement Store Thk
MAPI Mitra Adiperkasa Thk
MCAS M Cash Integrasi Thk

MIDI Midi Utama Indonesia Thk
MKNT Mitra Komunikasi Indonesia Thk
MPPA Matahari Putra Prima Thk

RALS Ramayana Lestari Sentosa Thk
RANC Supra Boga Lestari Thk

RIMO Rimo Internasional Lestari Tbk
SKYB Skybee Thk
SONA Sona Topas Tourism Industry Thk
TELE Thipone Mobile Indonesia Thk
TRIO Trikomsel Oke Thk

DNET Indoritel Makmur Internasional Thk




Lampiran 2
Perusahaan yang memiliki data lengkap selama periode penelitian

Kode saham Nama emiten
ACES Ace Hardware Indonesia Tbk
AMRT Sumber Alfaria Trijaya Thk
ERAA Erajaya Swasembada Tbk

LPPF Matahari Departement Store Thk
MAPI Mitra Adiperkasa Thk

DNET Indoritel Makmur Internasional
MKNT Mitra Komunikasi Indonesia Thk
MPPA Matahari Putra Prima Tbk

RALS Ramayana Lestari Sentosa Thk
RIMO Rimo Internasional Lestari Thk




Lampiran 3
Hasil Perhitungan Actual Return, Expected Return dan Abnormal Return

ACES
Hari Pi Ri IHSR m o B E(RI) AR
h-8 1355 813,45
h-7 1400 | 0,03321| 820,78 | 0,00901 | 0,00488 | 527518 | 0,05242| -0,01921
h-6 1420 | 0,01429| 821,94 | 0,00141| 0,00488| 5,27518| 0,01234| 0,00195
h-5 1560 | 0,09859 | 829,85 | 0,00962| 0,00488| 5,27518| 0,05565| 0,04294
h-4 1470 | -0,05769 | 821,08| -0,01057 | 0,00488| 527518 | -0,05087 | -0,00682
h-3 1450 | -0,01361| 817,63 | -0,00420| 0,00488| 5,27518| -0,01728| 0,00368
h-2 1435| -0,01034 | 813,08 | -0,00556| 0,00488 | 527518 | -0,02447| 0,01413
h-1 1435| 0,00000| 817,98| 0,00603| 0,00488| 5,27518| 0,03667 | -0,03667
ho 1440 0 0 0 0 0 0 0
h+1 1445 | 0,00697 | 816,77 | -0,00148 | -0,00035| 2,37273| -0,00386| 0,01082
h+2 1400 | -0,03114| 81439 | -0,00291| -0,00035| 2,37273| -0,00726| -0,02388
h+3 1395 | -0,00357 | 811,84 | -0,00313| -0,00035| 2,37273| -0,00778| 0,00420
h+4 1350 | -0,03226 | 800,51 | -0,01396 | -0,00035| 2,37273| -0,03346| 0,00120
h+5 1330 | -0,01481| 803,62 | 0,00389 | -0,00035| 2,37273| 0,00887 | -0,02369
h+6 1325 | -0,00376 | 801,02 | -0,00324| -0,00035| 2,37273| -0,00802| 0,00426
h+7 1370 | 0,03396 | 803,46 | 0,00305| -0,00035| 2,37273| 0,00688| 0,02708
ERAA

Hari Pi Ri IHSR m o B E(RI) AR

h-8 2470 813,45

h-7 2510 | 0,01619 | 820,78 | 0,00901 | -0,00947 | 1,69859 | 0,00583 | 0,01036

h-6 2570 | 0,02390 | 821,94 | 0,00141| -0,00947 | 1,69859 | -0,00707 | 0,03098

h-5 2550 | -0,00778 | 829,85 | 0,00962| -0,00947 | 1,69859 | 0,00687 | -0,01466

h-4 2480 | -0,02745 | 821,08| -0,01057 | -0,00947 | 1,69859 | -0,02742 | -0,00003

h-3 2460 | -0,00806 | 817,63 | -0,00420 | -0,00947 | 1,69859 | -0,01661| 0,00855

h-2 2360 | -0,04065 | 813,08 | -0,00556| -0,00947 | 1,69859 | -0,01893 | -0,02173

h-1 2330 | -0,01271 | 817,98 | 0,00603 | -0,00947 | 1,69859 | 0,00076 | -0,01348

ho 0 0 0 0 0 0 0 0

h+1 | 2360 | 0,01288 | 816,77 | -0,00148 | 0,01213| 6,82409 | 0,00204 | 0,01084

h+2 | 2270 -0,03814 | 814,39| -0,00291 | 0,01213| 6,82409 | -0,00775| -0,03038

h+3 | 2250 | -0,00881 | 811,84 | -0,00313 | 0,01213| 6,82409 | -0,00924 | 0,00042

h+4 | 2120 | -0,05778 | 800,51 | -0,01396 | 0,01213| 6,82409 | -0,08310 | 0,02533

h+5 | 2290 | 0,08019 | 803,62 | 0,00389 | 001213 | 6,82409 | 0,03864| 0,04155

h+6 | 2170 | -0,05240 | 801,02| -0,00324 | 0,01213| 6,82409 | -0,00995| -0,04246

h+7 | 2230| 0,02765| 803,46| 0,00305| 0,01213| 6,82409| 0,03292| -0,00527




MAPI

Hari Pi Ri IHSR rm o B E(Ri) AR
h-8 815 813,45
h-7 830 | 0,01840 | 820,78 | 0,00901 0,000477 0,55061 0,00544 0,01297
h-6 815 | -0,01807 | 821,94 | 0,00141 0,000477 0,55061 0,00126 -0,01933
h-5 815 | 0,00000 | 829,85| 0,00962 0,000477 0,55061 0,00578 -0,00578
h-4 810 | -0,00613 | 821,08 | -0,01057 0,000477 0,55061 -0,00534 -0,00079
h-3 810 | 0,00000 | 817,63 | -0,00420 0,000477 0,55061 -0,00184 0,00184
h-2 815 | 0,00617 | 813,08 | -0,00556 0,000477 0,55061 -0,00259 0,00876
h-1 820 | 0,00613 | 817,98 | 0,00603 0,000477 0,55061 0,00380 0,00234
h0 0 0 0 0 0 0 0 0
h+1 810 | -0,01220 | 816,77 | -0,00148 -0,0062 -1,14351 -0,00451 -0,00769
h+2 785 | -0,03086 | 814,39 | -0,00291 -0,0062 -1,14351 -0,00287 -0,02800
h+3 770 | -0,01911 | 811,84 | -0,00313 -0,0062 -1,14351 -0,00262 -0,01649
h+4 780 | 0,01299 | 800,51 | -0,01396 -0,0062 -1,14351 0,00976 0,00323
h+5 780 | 0,00000 | 803,62 | 0,00389 -0,0062 -1,14351 -0,01064 0,01064
h+6 810 | 0,03846 | 801,02 | -0,00324 -0,0062 -1,14351 -0,00250 0,04096
h+7 800 | -0,01235 | 803,46 | 0,00305 -0,0062 -1,14351 -0,00968 -0,00266
LPPF

Hari Pi Ri IHSR rm o B E(Ri) AR

h-8 6250 813,45

h-7 6425 | 0,02800 | 820,78 | 0,00901 0,01315 1,48038 0,02649 | 0,00151

h-6 6525 | 0,01556 | 821,94 | 0,00141 0,01315 1,48038 0,01525 | 0,00032

h-5 6675 | 0,02299 | 829,85 | 0,00962 0,01315 1,48038 0,02740 | -0,00441

h-4 6675 | 0,00000 | 821,08 | -0,01057 0,01315 1,48038 | -0,00249 | 0,00249

h-3 6550 | -0,01873 | 817,63 | -0,00420 0,01315 1,48038 0,00693 | -0,02566

h-2 6700 | 0,02290 | 813,08 | -0,00556 0,01315 1,48038 0,00491 | 0,01799

h-1 6900 | 0,02985 | 817,98 | 0,00603 0,01315 1,48038 0,02207 | 0,00778

hO 0 0 0 0 0 0 0 0

h+1 6850 | -0,00725 | 816,77 | -0,00148 | -0,00387 1,43033 | -0,00599 | -0,00126

h+2 7100 | 0,03650 | 814,39 | -0,00291 | -0,00387 1,43033 | -0,00804 | 0,04454

h+3 6875 | -0,03169 | 811,84 | -0,00313 | -0,00387 1,43033 | -0,00835 | -0,02334

h+4 6550 | -0,04727 | 800,51 | -0,01396 | -0,00387 1,43033 | -0,02383 | -0,02344

h+5 6475 | -0,01145 | 803,62 | 0,00389 -0,00387 1,43033 0,00169 | -0,01314

h+6 6700 | 0,03475 | 801,02 | -0,00324 | -0,00387 1,43033 | -0,00850 | 0,04325

h+7 6525 | -0,02612 | 803,46 | 0,00305 -0,00387 1,43033 0,00049 | -0,02661




MPPA

Hari Pi Ri IHSR rm o B E(Ri) AR
h-8 210 813,45
h-7 200 | -0,04762 | 820,78 | 0,00901 | -0,01397 | -1,82978 | -0,03046 | -0,01716
h-6 202 | 0,01000 | 821,94 | 0,00141 | -0,01397 | -1,82978 | -0,01656 | 0,02656
h-5 196 | -0,02970 | 829,85 | 0,00962 | -0,01397 | -1,82978 | -0,03158 | 0,00188
h-4 193 | -0,01531 | 821,08 | -0,01057 | -0,01397 | -1,82978 | 0,00536 | -0,02067
h-3 192 | -0,00518 | 817,63 | -0,00420 | -0,01397 | -1,82978 | -0,00629 | 0,00110
h-2 194 | 0,01042 | 813,08 | -0,00556 | -0,01397 | -1,82978 | -0,00379 | 0,01421
h-1 188 | -0,03093 | 817,98 | 0,00603 | -0,01397 | -1,82978 | -0,02500 | -0,00593
hO 0 0 0,00 0 0 0 0,00000 0
h+1 185 | -0,01596 | 816,77 | -0,00148 | -0,00400 | 1,72169 | -0,00654 | -0,00941
h+2 180 | -0,02703 | 814,39 | -0,00291 | -0,00400 | 1,72169 | -0,00901 | -0,01801
h+3 178 | -0,01111 | 811,84 | -0,00313 | -0,00400 | 1,72169 | -0,00939 | -0,00172
h+4 172 | -0,03371 | 800,51 | -0,01396 | -0,00400 | 1,72169 | -0,02803 | -0,00568
h+5 170 | -0,01163 | 803,62 | 0,00389 | -0,00400 | 1,72169 | 0,00269 | -0,01432
h+6 175 | 0,02941 | 801,02 | -0,00324 | -0,00400 | 1,72169 | -0,00957 | 0,03898
h+7 177 | 0,01143 | 803,46 | 0,00305 | -0,00400 | 1,72169 | 0,00125 0,01018
RALS
Hari Pi Ri IHSR rm a B E(Ri) AR
h-8 1345 813,45
h-7 1355 | 0,00743 | 820,78 | 0,00901 | -0,00251 1,40201 0,01012 -0,00269
h-6 1300 | -0,04059 | 821,94 | 0,00141 | -0,00251 1,40201 | -0,00053 | -0,04006
h-5 1350 | 0,03846 | 829,85 | 0,00962 -0,00251 1,40201 0,01098 0,02748
h-4 1335 | -0,01111 | 821,08 | -0,01057 | -0,00251 1,40201 | -0,01733 0,00622
h-3 1325 | -0,00749 | 817,63 | -0,00420 | -0,00251 1,40201 | -0,00840 0,00091
h-2 1330 | 0,00377 | 813,08 | -0,00556 | -0,00251 1,40201 | -0,01031 0,01409
h-1 1330 | 0,00000 | 817,98 | 0,00603 | -0,00251 1,40201 0,00594 -0,00594
hO 0 0 0 0 0 0 0 0
h+1 1310 | -0,01504 | 816,77 | -0,00148 | -0,00662 | -0,50400 | -0,00587 | -0,00917
h+2 1285 | -0,01908 | 814,39 | -0,00291 | -0,00662 | -0,50400 | -0,00515 | -0,01394
h+3 1275 | -0,00778 | 811,84 | -0,00313 | -0,00662 | -0,50400 | -0,00504 | -0,00274
h+4 1275 | 0,00000 | 800,51 | -0,01396 | -0,00662 | -0,50400 | 0,00042 -0,00042
h+5 1240 | -0,02745 | 803,62 | 0,00389 | -0,00662 | -0,50400 | -0,00857 | -0,01888
h+6 1260 | 0,01613 | 801,02 | -0,00324 | -0,00662 | -0,50400 | -0,00499 0,02111
h+7 1280 | 0,01587 | 803,46 | 0,00305 | -0,00662 | -0,50400 | -0,00815 0,02402




AMRT

Hari Pi Ri IHSR rm o B E(Ri) AR
h-8 810 813,45
h-7 840 | 0,03704 | 820,78 | 0,00901 0,00034 2,08683 0,01914 0,01789
h-6 815 |-0,02976 | 821,94 | 0,00141 0,00034 2,08683 0,00329 -0,03305
h-5 845 | 0,03681 | 829,85 | 0,00962 0,00034 2,08683 0,02042 0,01639
h-4 845 | 0,00000 | 821,08 -0,01057 0,00034 2,08683 | -0,02171 0,02171
h-3 825 |-0,02367 | 817,63 | -0,00420 | 0,00034 2,08683 | -0,00843 -0,01524
h-2 820 | -0,00606 | 813,08 -0,00556 | 0,00034 2,08683 | -0,01127 0,00521
h-1 820 | 0,00000 | 817,98 | 0,00603 0,00034 2,08683 0,01292 -0,01292
ho 0 0 0 0 0 0 0 0
h+1 840 | 0,02439 | 816,77 | -0,00148 | 0,00061 0,15686 0,00037 0,02402
h+2 830 |-0,01190 | 814,39 | -0,00291 | 0,00061 0,15686 0,00015 -0,01205
h+3 830 | 0,00000 | 811,84 | -0,00313 | 0,00061 0,15686 0,00011 -0,00011
h+4 820 |-0,01205| 800,51 | -0,01396 | 0,00061 0,15686 | -0,00158 -0,01047
h+5 830 | 0,01220 | 803,62 | 0,00389 0,00061 0,15686 0,00122 0,01098
h+6 850 | 0,02410 | 801,02 -0,00324 | 0,00061 0,15686 0,00010 0,02400
h+7 820 |-0,03529 | 803,46 | 0,00305 0,00061 0,15686 0,00108 -0,03638
DNET
Hari Pi Ri IHSR rm a B E(Ri) AR
h-8 3300 813,45
h-7 3280 | -0,00606 | 820,78 | 0,00901 -0,00070 -0,19957 -0,00250 | -0,00356
h-6 3280 | 0,00000 | 821,94 | 0,00141 -0,00070 -0,19957 -0,00098 | 0,00098
h-5 3280 | 0,00000 | 829,85| 0,00962 -0,00070 -0,19957 -0,00262 | 0,00262
h-4 3290 | 0,00305 | 821,08| -0,01057 -0,00070 -0,19957 0,00141 | 0,00164
h-3 3270 | -0,00608 | 817,63 | -0,00420 -0,00070 -0,19957 0,00014 | -0,00622
h-2 3280 | 0,00306 | 813,08| -0,00556 -0,00070 -0,19957 0,00041 | 0,00265
h-1 3280 | 0,00000 | 817,98 | 0,00603 -0,00070 -0,19957 -0,00190 | 0,00190
ho 0 0 0 0 0 0 0 0
h+1 3280 | 0,00000 | 816,77 | -0,00148 0,00089 0,00681 0,00088 | -0,00088
h+2 3280 | 0,00000 | 814,39 | -0,00291 0,00089 0,00681 0,00087 | -0,00087
h+3 3280 | 0,00000 | 811,84 | -0,00313 0,00089 0,00681 0,00087 | -0,00087
h+4 3290 | 0,00305 | 800,51 | -0,01396 0,00089 0,00681 0,00080 | 0,00225
h+5 3290 | 0,00000 | 803,62 | 0,00389 0,00089 0,00681 0,00092 | -0,00092
h+6 3280 | -0,00304 | 801,02| -0,00324 0,00089 0,00681 0,00087 | -0,00391
h+7 3300 | 0,00610 | 803,46 | 0,00305 0,00089 0,00681 0,00091 | 0,00519




MKNT

Hari Pi Ri IHSR rm a B E(Ri) AR
h-8 197 813,45
h-7 197 | 0,00000 | 820,78 | 0,00901 -0,00716 -0,22392 -0,00917 | 0,00917
h-6 200 | 0,01523 | 821,94 | 0,00141 -0,00716 -0,22392 -0,00747 | 0,02270
h-5 196 | -0,02000 | 829,85 | 0,00962 -0,00716 -0,22392 -0,00931 | -0,01069
h-4 194 | -0,01020 | 821,08 | -0,01057 -0,00716 -0,22392 -0,00479 | -0,00542
h-3 191 | -0,01546 | 817,63 | -0,00420 -0,00716 -0,22392 -0,00621 | -0,00925
h-2 191 | 0,00000 | 813,08 | -0,00556 -0,00716 -0,22392 -0,00591 | 0,00591
h-1 187 | -0,02094 | 817,98 | 0,00603 -0,00716 -0,22392 -0,00850 | -0,01244
hO 0 0 0 0 0 0 0 0
h+1 194 | 0,03743 | 816,77 | -0,00148 0,00329 0,22826 0,00296 | 0,03448
h+2 194 | 0,00000 | 814,39 | -0,00291 0,00329 0,22826 0,00263 | -0,00263
h+3 200 | 0,03093 | 811,84 | -0,00313 0,00329 0,22826 0,00258 | 0,02835
h+4 194 | -0,03000 | 800,51 | -0,01396 0,00329 0,22826 0,00011 | -0,03011
h+5 185 | -0,04639 | 803,62 | 0,00389 0,00329 0,22826 0,00418 | -0,05057
h+6 190 | 0,02703 | 801,02 | -0,00324 0,00329 0,22826 0,00256 | 0,02447
h+7 190 | 0,00000 | 803,46 | 0,00305 0,00329 0,22826 0,00399 | -0,00399
RIMO
Hari Pi Ri IHSR rm o B E(Ri) AR
h-8 132 813,45
h-7 133 | 0,00758 820,78 | 0,00901 0,01899 -2,72401 -0,00555 | 0,01313
h-6 135 | 0,01504 821,94 | 0,00141 0,01899 -2,72401 0,01514 | -0,00010
h-5 133 | -0,01481 829,85 | 0,00962 0,01899 -2,72401 -0,00722 | -0,00759
h-4 141 | 0,06015 821,08 | -0,01057 0,01899 -2,72401 0,04778 0,01237
h-3 147 | 0,04255 817,63 | -0,00420 0,01899 -2,72401 0,03044 0,01212
h-2 148 | 0,00680 813,08 | -0,00556 0,01899 -2,72401 0,03415 | -0,02735
h-1 148 | 0,00000 817,98 | 0,00603 0,01899 -2,72401 0,00258 | -0,00258
hO 0 0 0 0 0 0 0 0
h+1 154 | 0,04054 816,77 | -0,00148 0,00959 0,39240 0,00901 0,03153
h+2 153 | -0,00649 814,39 | -0,00291 0,00959 0,39240 0,00844 | -0,01494
h+3 153 | 0,00000 811,84 | -0,00313 0,00959 0,39240 0,00836 | -0,00836
h+4 153 | 0,00000 800,51 | -0,01396 0,00959 0,39240 0,00411 | -0,00411
h+5 155 | 0,01307 803,62 | 0,00389 0,00959 0,39240 0,01111 0,00196
h+6 158 | 0,01935 801,02 | -0,00324 0,00959 0,39240 0,00832 0,01104
h+7 157 | -0,00633 803,46 | 0,00305 0,00959 0,39240 0,01078 | -0,01711




Lampiran 4
Hasil output Alpha dan Beta

Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .019 .006 3.116 .026
! RETURN PASAR -2.724 .836 -.825 -3.260 .022
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .010 .008 1.237 271
! RETURN PASAR .392 1.296 .134 .303 174
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .005 .011 464 .662
! RETURN PASAR 5.275 1.442 .853 3.658 .015
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .000 .008 -.041 .969
! RETURN PASAR 2.373 1.403 .603 1.691 .152




Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.009 .008 -1.243 .269
! RETURN PASAR 1.699 1.045 .588 1.625 .165
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .012 .014 .898 410
RETURN PASAR 6.824 2.260 .804 3.020 .029
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .000 .004 .109 917
! RETURN PASAR 551 .600 .380 918 401
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.006 .010 -.614 .566
! RETURN PASAR -1.144 1.688 -.290 -.677 .528

a. Dependent Variable: RETURN SAHAM




Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .013 .006 2.363 .064
! RETURN PASAR 1.480 .763 .655 1.940 .110
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.004 .014 -.272 797
RETURN PASAR 1.430 2.384 .259 .600 .575
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.014 .007 -2.011 101
! RETURN PASAR -1.830 .953 -.651 -1.920 113
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.004 .009 -.449 672
! RETURN PASAR 1.722 1.490 .459 1.155 .300

a. Dependent Variable: RETURN SAHAM




Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.003 .009 -.287 .785
! RETURN PASAR 1.402 1.198 464 1.170 .295
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.007 .008 -.868 .425
RETURN PASAR -.504 1.274 -.174 -.396 .709
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .000 .009 .039 .970
! RETURN PASAR 2.087 1.184 .619 1.762 .138
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .001 .010 .061 .954
! RETURN PASAR 157 1.667 .042 .094 .929

a. Dependent Variable: RETURN SAHAM




Coefficients?

Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.001 .001 -.482 .650
! RETURN PASAR -.200 .199 -.410 -1.005 .361
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .001 .001 671 .532
RETURN PASAR .007 222 .014 .031 977
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) -.007 .005 -1.318 .245
! RETURN PASAR -.224 744 -.133 -.301 776
a. Dependent Variable: RETURN SAHAM
Coefficients®
Model Unstandardized Coefficients Standardized t Sig.
Coefficients
B Std. Error Beta
(Constant) .003 .015 .226 .830
! RETURN PASAR .228 2.434 .042 .094 .929

a. Dependent Variable: RETURN SAHAM




Lampiran 5
Tranding Volume Activity

PT. ACE HARDWARE

TGL VOLUME

9/19/2018 21,424,400

9/20/2018 24,928,300

9/21/2018 16,568,400

9/24/2018 17,410,300

9/25/2018 2,587,300

9/26/2018 6,212,300

9/27/2018 4,935,400

9/28/2018 0

10/1/2018 7,130,500

10/2/2018 12,306,300

10/3/2018 9,960,700

10/4/2018 39,726,000

10/5/2018 11,224,900

10/8/2018 10,240,700

10/9/2018 15,627,000

PT Erajaya Swasembada Tbk.

TGL VOLUME

9/19/2018 37,789,100

9/20/2018 18,399,600

9/21/2018 14,018,000

9/24/2018 13,098,900

9/25/2018 7,861,900

9/26/2018 17,883,400

9/27/2018 14,783,700

9/28/2018 0

10/1/2018 9,041,500

10/2/2018 14,315,900

10/3/2018 7,505,700

10/4/2018 30,796,200

10/5/2018 24,776,000

10/8/2018 18,553,400

10/9/2018 12,676,400

10/10/2018 17,394,200




PT Mitra Adiperkasa Thk

TGL VOLUME

9/19/2018 3,813,200

9/20/2018 7,923,700

9/21/2018 18,656,900

9/24/2018 7,329,900

9/25/2018 2,939,600

9/26/2018 1,289,200

9/27/2018 6,024,400

9/28/2018 0

10/1/2018 4,902,600

10/2/2018 6,772,600

10/3/2018 14,014,300

10/4/2018 20,127,900

10/5/2018 19,194,400

10/8/2018 11,982,400

10/9/2018 3,301,100

10/10/2018 5,109,900

PT Matahari Department Store Thk

TGL VOLUME

9/19/2018 2,973,600

9/20/2018 3,145,500

9/21/2018 8,293,800

9/24/2018 1,375,200

9/25/2018 4,468,600

9/26/2018 6,137,400

9/27/2018 7,493,300

9/28/2018 0

10/1/2018 3,579,800

10/2/2018 6,341,700

10/3/2018 2,132,200

10/4/2018 2,701,000

10/5/2018 5,227,400

10/8/2018 2,904,400

10/9/2018 4,292,000

10/10/2018 5,090,100




PT Matahari Putra Prima Thk

TGL VOLUME
9/19/2018 7,492,900
9/20/2018 3,942,000
9/21/2018 42,743,200
9/24/2018 2,480,200
9/25/2018 9,011,400
9/26/2018 4,614,500
9/27/2018 3,296,100
9/28/2018 0
10/1/2018 933,900
10/2/2018 2,027,700
10/3/2018 1,061,400
10/4/2018 1,658,500
10/5/2018 1,189,500
10/8/2018 10,804,800
10/9/2018 3,495,000

10/10/2018 2,576,300

PT Ramayana Lestari Sentosa Tbk

TGL VOLUME
9/19/2018 1,436,000
9/20/2018 2,528,600
9/21/2018 3,888,800
9/24/2018 522,800
9/25/2018 1,261,400
9/26/2018 11,986,300
9/27/2018 6,376,400
9/28/2018 0
10/1/2018 455,600
10/2/2018 347,900
10/3/2018 4,885,800
10/4/2018 1,200,500
10/5/2018 2,762,100
10/8/2018 1,741,100
10/9/2018 557,200

10/10/2018 437,600




PT Sumber Alfaria Trijaya Tbk

TGL VOLUME
9/19/2018 108,400
9/20/2018 154,100
9/21/2018 266,400
9/24/2018 35,700
9/25/2018 122,400
9/26/2018 10,207,300
9/27/2018 340,500
9/28/2018 0
10/1/2018 228,900
10/2/2018 299,700
10/3/2018 448,700
10/4/2018 178,700
10/5/2018 686,300
10/8/2018 307,000
10/9/2018 365,100

10/10/2018 294,400

PT. Indoritel Makmur Internasional

TGL VOLUME
9/19/2018 196,100
9/20/2018 119,200
9/21/2018 300
9/24/2018 300
9/25/2018 283,800
9/26/2018 10,000
9/27/2018 20,500
9/28/2018 0
10/1/2018 20,100
10/2/2018 30,000
10/3/2018 25,900
10/4/2018 58,000
10/5/2018 76,000
10/8/2018 51,200
10/9/2018 24,600

10/10/2018 386,600



https://www.idnfinancials.com/DNET/PT-Indoritel-Makmur-Internasional-Tbk

PT Mitra Komunikasi Nusantara

TGL VOLUME
9/19/2018 5,114,300
9/20/2018 5,112,600
9/21/2018 5,061,700
9/24/2018 5,113,500
9/25/2018 5,230,600
9/26/2018 5,236,200
9/27/2018 5,376,500
9/28/2018 0
10/1/2018 2,623,200
10/2/2018 2,583,600
10/3/2018 2,733,200
10/4/2018 39,400
10/5/2018 2,682,700
10/8/2018 2,615,400
10/9/2018 2,690,000

10/10/2018 2,651,600

PT Rimo International Lestari

TGL VOLUME
9/19/2018 951,222,100
9/20/2018 | 1,093,483,900
9/21/2018 805,557,000
9/24/2018 939,151,500
9/25/2018 | 1,389,258,100
9/26/2018 | 1,155,046,200
9/27/2018 831,055,700
9/28/2018 0
10/1/2018 871,454,600
10/2/2018 | 1,446,535,500
10/3/2018 | 1,091,110,600
10/4/2018 944,886,100
10/5/2018 899,851,800
10/8/2018 | 1,117,348,500
10/9/2018 | 1,096,176,900

10/10/2018 924,183,300



https://www.idnfinancials.com/id/RIMO/PT-Rimo-International-Lestari-Tbk

Lampiran 6

Grafik actual return, expected return, abnormal return dan trading volume

activity
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Hasil Output SPSS Abnormal Return

Analisis deskriptif Abnormal Return

Descriptive Statistics

N Minimum | Maximum Mean Std. Deviation
AR_SEBELUM 70 -,04006 ,04294 OE-7 ,01561574
AR_SESUDAH 70 -,05057 ,04454 OE-7 ,02107860

Valid N (listwise) 70




Uji normalitas

One-Sample Kolmogorov-Smirnov Test

AR SEBELUM | AR SESUDAH

N 70 70
Normal Parameters®® Mean 087 0&-7

Std. Deviation .01561574 .02107860

Absolute .083 .106
Most Extreme Differences  Positive .075 .106

Negative -.083 -.073
Kolmogorov-Smirnov Z .696 .884
Asymp. Sig. (2-tailed) 718 415
a. Test distribution is Normal.
b. Calculated from data.
Uji hipotesis

Paired Samples Test
Paired Differences t df Sig. (2-
Mean | Std. |Std. Error| 95% Confidence tailed)
Deviation Mean Interval of the
Difference
Lower Upper

Pair AR_SEBELUM - OE.8 ,0237943 | ,0028439 ,0056735- ,0056735 000 6o
1 AR_SESUDAH 8 7 . 7

Lampiran 8

Hasil Output SPSS Trading Volume Activity

Analisis deskriptif Trading Volume Activity

Descriptive Statistics

(listwise)

N Minimum Maximum Mean Std. Deviation
tva_sebelum 70 300 1389258100 | 108774725.71| 313136479,163
tva_sesudah 70 20100 1446535500 | 112151538.57 | 325729387,100
Valid N
70




Uji normalitas

One-Sample Kolmogorov-Smirnov Test

tva sebelum

tva sesudah

N

Normal Parameters®®

Mean
Std. Deviation

70
108774725.71
313136479.163

70
112151538.57
325729387.100

Absolute 484 .488
Most Extreme Differences Positive .484 .488
Negative -.364 -.365
Kolmogorov-Smirnov Z 4.045 4.083
Asymp. Sig. (2-tailed) .000 .000
a. Test distribution is Normal.
b. Calculated from data.
Uji hipotesis
Ranks
N Mean Rank | Sum of Ranks
Negative Ranks 36% 39,56 1424,00
tva_sesudah - Positive Ranks 34° 31,21 1061,00
tva_sebelum Ties 0°
Total 70
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Tabel Nilai Kritis Wilcoxon

abel Nilai Kritis Wilcoxon

n Satu Arah
0150 | 0400 [ O 0

: 0075 ] ﬁﬁT 005 | 0.015 0.010 - 0005 |

T 0 :

5 1 s

6 2 2 )] 0

7 4 T 2 i 0 0

] 7 5 3 3 2 i 0

9 9 8 5 5 ! 3 i
¥ 12 10 8 7 6 5 3

11 16 13 0 9 8 7 5

12 19 7 13 12 11 [ 7

13 24 2 17 16 14 12 9

14 28 25 2 19 18 15 2

15 33 30 5 pi} 21 19 15

16 39 35 29 28 26 2 19

17 5 B 34 3 30 27 23

18 51 a7 40 38 35 32 27

19 58 53 % 43 4 37 32

20 65 60 b2 50 47 33 37
CEaE 73 67 58 56 53 49 4

2 81 75 65 53 59 55
B = 83 73 =0 6 62 54

24 98 91 S 78 74 69 61
25 108 100 80 % 82 76 8 |
% aji8 110 98 94 90 84 75

27 128 19 107 103 99 92 83
B 138 & B 112 108 101 91
29 150 140 126 122 117 110 100
%0 161 R 2 127 i) )

R D 163 147 143 137 130 118

3 18 175 159 154 148 140 28 |

33 199 187 170 165 159 151 S

34 212 200 182 177 71 162 148 |
B 226 213 195 189 182 173 159 |

40 302 286 264 257 249 238 20 |

50 487 : g 434 425 413 397 373
B 718 048 636 520 600 567
By 995 960 907 891 872 845 805
8 1318 | 1276 12t 1192 1168 1136 1086 |
B 1688 1638 1560 1537 1509 1471 1410 7
100 2105 2045 1955 1928 1894




