LAMPIRAN



Lampiran 1. Daftar Perusahaan di Indeks LQ 45

No. | Kode Saham Nama perusahaan
1 ACES Ace Hardware Indonesia Thk
2 ADRO Adaro Energy Thk
3 AKRA AKR Corporindo Thk
4 ANTM Aneka Tambang Thk
5 ASII Astra Internasional Tbk
6 BBCA Bank Central Asia Tbk
7 BBNI Bank Negara Indonesia (Persero) Thk
8 BBRI Bank Rakyat Indonesia (Persero) Thk
9 BBTN Bank Tabungan Negara (Persero) Tbk
10 BMRI Bank Mandiri (Persero) Thk
11 BRPT Barito Pacific Tbk
12 BSDE Bumi Serpong Tbk
13 BTPS Bank Tabungan Pensiunan Nasional Syariah Thk
14 CPIN Charoen Pokphand Indonesia Thk
15 CTRA Ciputra Development Thk
16 ERAA Erajaya Swasembada Tbk
17 EXCL XL Axiata Thk
18 GGRM Gudang Garam Thk
19 HMSP H.M Sampoerna Thk
20 ICBP Indofood CBP Sukses Makmur Thk




21 INCO Vale Indonesia Thk

22 INDF Indofood Sukses Makmur Thk

23 INKP Indah Kita Pulp & Paper Tbk

24 INTP Indocement Tunggal Prakarsa Thk
25 ITMG Indo Tambangraya Megah Thk
26 JPFA Japfa Comfeed Indonesia Thk

27 JSMR Jasa Marga (Persero) Thk

28 KLBF Kalbe Farma Tbk

29 LPPF Matahari Departement Store Tbk
30 MNCN Media Nusantara Citra Thk

31 PGAS Perusahaan Gas Negara Thk

32 PTBA Bukit Asam Tbk

33 PTPP PP (Persero) Thk

34 PWON Pakuwon Jati Tbk

35 SCMA Surya Citra Media Tbk

36 SMGR Semen Indonesia (Persero) Thk
37 SRIL Sri Rejeki Isman Tbk

38 TBIG Tower Bersama Infrastruktur Thk
39 TKIM Pabrik Kertas Tjiwi Kimia Thk
40 TLKM Telekomunikasi Indonesia (Persero) Thk
41 TOWR Sarana Menara Nusantara Thk




42 UNTR United Tractors Tbk

43 UNVR Unilever Indonesia Thk

44 WIKA Wijaya Karya (Persero) Tbk
45 WSKT Waskita Karya (Persero) Tbk

Lampiran 2. Daftar sampel Perusahaan yang tidak mengalami perubahan

jumlah saham untuk Indeks (lembar) pada tahun 2020

Kode Jumlah Saham untuk Indeks (lembar) Keterangan | Sample
Saat Ini Hasil Evaluasi

ACES |- 6,865,145,000 Baru

ADRO | 15,964,193,634 15,964,193,634 | Tetap 1

AKRA | 1,638,396,997 1,638,396,997 Tetap 2

ANTM | 8,367,512,277 8,365,109,201 Berubah

ASII 18,254,034,111 18,254,034,111 | Tetap 3

BBCA | 7,650,961,700 7,239,817,297 Berubah

BBNI 7,384,867,957 7,384,867,957 Tetap 4

BBRI | 52,667,057,374 52,236,656,450 | Berubah

BBTN | 4,193,640,000 4,193,640,000 Tetap 5

BMRI | 18,479,999,999 18,479,999,999 | Tetap 6

BRPT | 25,100,988,148 24,497,341,741 | Berubah

BSDE | 8,911,220,337 8,911,220,337 Tetap 7




BTPS | 2,287,998,900 2,287,998,900 Tetap 8
CPIN 6,578,877,600 6,578,877,600 Tetap 9
CTRA | 9,773,855,769 9,781,279,890 Berubah

ERAA | 1,451,131,000 1,451,131,000 Tetap 10
EXCL | 3,799,569,930 3,799,569,930 Tetap 11
GGRM | 330,173,501 330,173,501 Tetap 12
HMSP | 8,654,064,921 8,654,064,921 Tetap 13
ICBP 2,332,381,600 2,332,381,600 Tetap 14
INCO | 1,999,191,350 1,999,191,350 Tetap 15
INDF | 4,344,555,032 4,344,555,032 Tetap 16
INKP | 2,196,052,553 2,196,052,553 Tetap 17
INTP 1,795,336,700 1,795,336,700 Tetap 18
ITMG | 393,891,855 393,891,855 Tetap 19
JPFA 5,525,562,235 5,525,562,235 Tetap 20
JSMR | 2,176,635,573 2,176,635,573 Tetap 21
KLBF | 20,653,178,802 20,667,241,338 | Berubah

LPPF | 2,294,675,011 2,119,930,783 Berubah
MNCN | 7,070,954,064 7,362,186,575 Berubah

PGAS | 10,433,545,128 10,433,545,128 | Tetap 22
PTBA | 3,884,766,299 3,884,766,299 Tetap 23
PTPP | 3,037,949,703 3,037,949,703 Tetap 24




PWON | 17,501,199,512 16,200,890,247 | Berubah

SCMA | 5,690,411,050 4,918,488,409 Berubah

SMGR | 2,904,665,344 2,904,665,344 Tetap 25
SRIL 8,158,373,343 8,158,373,343 Tetap 26
TBIG |- 11,015,833,130 | Baru

TKIM | 1,252,449,842 1,252,449,842 Tetap 27
TLKM | 47,401,270,643 47,401,270,643 | Tetap 28
TOWR | - 25,481,805,188 | Baru

UNTR | 1,508,093,635 1,508,093,635 Tetap 29
UNVR | 5,451,635,000 5,459,265,000 Berubah

WIKA | 3,134,101,009 3,134,101,009 Tetap 30
WSKT | 4,609,713,760 4,609,713,760 Tetap 31

Lampiran 3 Perhitungan Actual return, Expeceted Return, Abnormal

Return dan Trading Volume Activity pada 31 sampel perusahaan di
indeks LQ 45




