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LAMPIRAN VI

Nilai Alpha, Beta dan Standar Deviasi




Perusahaan |Alpha Beta Dsi
1|AALI 8 1€-05| 0.651737| 0.016175
2|ADHI 0.009641| 0.646788| 0.036919
3lanTm 0.000678| 1.076458] 0.025287
41ASI 0.001205] 0.94222| 0.017814
5|BBCA 0.002076| 0.924381] 0.021075
6|BBRI 0.003136{ 0.882433{ 0.023067
7|1BOMN -0.00045 0.941443} 0.017507
8|BFIN 0.001833| 0.571312| 0.025797
9|BMR! 0.000689] 1.019233| 0.023488
10|BNBR 0.000492] 0.305665] 0.0705491
11]BNGA 0.003028| 0.612481| 0.022466
12[BNII 0.000298| 066328] 0.024715
13|BRPT 0.000068] 0.012425] 0.066623
14|BUMI 0.00039] 1.029513{ 0.025479
15|CTRS 0.001501| 0.927437] 0.02474
16|ELTY -7.4E-05| 0.511138] 0.028021
17|[ENRG 0.009438| 0.328425| 0.037065
18(EPMT 0.001838] 0.453836| 0.025683
19|GGRM 0.00085| 0.513927{ 0.01701
20(GJTL 0.00433] 0.35075| 0.035101
21[HMSP 0.001657| 0.867573] 0.024009
22|INCO 0.0014] 0.869565, 0.027747
23|INDF 0.001958| 0.178414} 0.024002
24[INKP 0.005584] -0.08518| 0.03555
25(INTP 0.005382| 0.535976| 0.02965
26{ISAT 0.000676] 0.728565{ 0.02021
27|HD 0.006927] 0.1658] 0.033962
28[KIA -0.00095| 0.547718| 0.035316
28|KLBF 0.003967} 0.641921]  0.0307
30[LSIP 0.001481] 0.515202] 0.025233
31|MEDC 0.00429] 0.569141| 0.032089
32|PGAS 0.008074] 0020096 0.02625
33|PLAS 0.004002| 1.156271] 0.044571
34|PNBN 0.004559] 0.518851| 0.022409
35[PTBA 0.005107| 0.811675| 0.031735
36|RALS 0.003454] 0.383262| 0.034639
37|RMBA 0.000596| 0.029921| 0.023627
38[SMCB 0.005654] 0.372229( 0.028789
39ITINS -0.00137] 0.349131] 0.018458
40| TKIM 0.010931] -0.05601] 0.040271
A1 TLKM 0.00606| 1.13212| 0.052732
42ITRIM 0.0002] 1.020447] 0.034272
43jUNSP -0.0028] 0.080864] 0.089848
44JUNTR 0.005048| 0.810632] 0.025876
45[UNVR 0.00017| 0.28155] 0.012904




LAMPIRAN VII

Return Ekspektasi Masing-masing Perusahaan
Selama Periode Pengamatan
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LAMPIRAN IX

Return Tidak Normal Standarisasi Masing-masing
Perusahaan Selama Periode Pengamatan
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LAMPIRAN X

Statistik Deskriptif Refurn Tidak Normal




X. Statistik Deskriptif Return Tidak Normal

Descriptives

Descriptive Statistics

Abnormal return sebalum Abnomnal refurn sesudah
kenaikan harga BBM kenaikan harga BEM Valid N (listwise)
N 45 45 45
Minimum -.0315 - 0185
Maximum 0242 4501
Mean -.002087 012330
Std. Deviation 0101208 0878702




LAMPIRAN XI

Hasil Pengujian Hipotesis Pertama




XI. Hasil Pengujian Hipotests Pertama

Hari Ke-¢ | RRTNt Signifikansi t-Hitung

-10 -0.011307 * -3.020768
-9 0.0121956 1.8449732
-8 0.0049187 0.4666553
-7 00066416 1,4586888
-6 -0 017819 0.6333255
-5 0.0064091 1127729
-4 -0.00598 -1.2840736
-3 -0.00856% -1.5798926
-2 -0.002372 -1.0269656
-1 -0.004991 -0.9888931
0 0.0072359 * 2.5412981
! ~0.001108 -0.7996041
2 0.0055949 1.2743406
3 -0.003 14 -0,3059265
4 -0.004853 -0.7484933
5 0.0047184 1.3026865
6 0.0039307 0.3606914
7 -0.004399 -0.5487878
8 0.1052501 * 11,409194
9 -0.003122 -0.5130011
10 0.0204287 * 42236246

* = gignifikansi pada level & = 5% (t>2.000 atau t<-2.000)




LAMPIRAN XII

Data Jumlah Saham dan Saham yang Beredar Masing-masing
Perusahaan Periode Pengamatan
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LAMPIRAN XIV

Rata-rata TVA Masing-masing Perusahaan Periode Pengamatan




XV. Rata-rata TVA Masing-masing perusahaan Periode Pengamatan

Sebelum kenaikan Peristiwa kenaikanan Sesudzh kenaikan

Perusahaan | harga BBM harga BBM Harga BBM

AALl 0.0029822 0.000928715 0.00682764
ADHI 0.0107366 0.012442265 0.00629405
ANTM 0.0108012 0.01449972 0.00726076
ASI 0.0013974 0.002353425 0.00116856
BBCA 0.0015955 0.001179365 0.00202093
BERI 0.00103 0.000896245 0.00091405
BDMN 0.0017979 0.002053376 0.00088608
BFIN 0.0018267 0.003423071 0.00202875
BMRI 0.002691 0.001718083 0.00250925
BNBR 0.0018556 £.56252E-05 0.0032152
BNGA 0.0137609 0.007951535 0.01110546
BN 0.0029224 0.005774824 0.6016808
BRPT 0.0150576 0.005975641 0.00289185
BUMI 0.0049047 0.008642264 Q.00430515
CTRS (.0032301 0.003038621 0.00168854
ELTY 0.0038122 0.005248929 0.05610446
ENRG 0.0032812 0.001639002 0.00352038
EPMT 0.0059518 0.005475877 0.00359796
GGRM 0.0005604 0.000831303 0.00085212
GJTL 0.0087448 0.607175347 0.00475527
HMSP 0.0007765 0.000969655 0.00253405
INCO 0.0017488 0.000936965 0.00058412
INDF 0.0058406 0.01309689 0.00864459
INKP 0.0118568 0.011507987 0.01287452
INTP 0.0011156 0.001434167 0.00006033
ISAT 0.0030136 0.005306842 0.00377684
JIHD 0.0133848 0.022346437 0.03951769
KIJA 0.0073667 0.000635156 0.00783096
KLBF 0.0054686 0.006106124 0.00226643
LSIP 0.007412 0.008546403 0.01228391
MEDC 0.0008692 0.000521088 0.00124983
PGAS 0.0048526 0.004365808 0.00358712
PLAS 0.0540888 0.065836774 0.06996458
PNBN 0.0019761 0.001740701 0. 00066229
PTBA 0.0068084 0.002561469 0.00302836
RALS 0.0007046 0.001676929 0.00079721
RMEA 0.0041725 0.011889724 0.00417254
SMCB 0.0025514 0.001341529 0.00186227
TINS 0.0053481 0.004647309 0.0036947
TKIM 0.0022009 0003023503 0.00549426
TLKM 0.0012992 0.002201042 0.00183121
TRIM 0.0029035 0.001055205 0.00147603
UNSP 0.0326271 0.017219434 0.02160716
UNTR 0.0030082 0.005662821 0.00222508
UNVR 0.0001932 0.000633814 0.00018977




LAMPIRAN XV

Statistik Deskriptif TVA



XV. Statistik Deskriptif TVA

Descriptives
Descriptive Statistics
TVA sebeium TVA sesudah

kenaikan harga BBM kenaikan harga BBM | Valid N {listwise)
N 45 45 45
Minimum 000193 000190
Maximum 054089 069965
Mean 00621342 100748101
Std. Deviation 009245221 013899946




LAMPIRAN XVI

Hasil Pengujian Hipotesis Kedua




X V1. Hasil Pengujian Hipotesis Kedua.

Paired Sampies Test

T-Test

Pair 1
TVA sebelum kenaikan
harga BBM - TVA sesudah
kenaikan harga BBM
Paired Differences Mearn - 00126757
Std. Deviation 009592214
Std. Ercor Mean 001429923
95% Confidence Lower
Interval of the -.00414939
Difference
Upper 00161425
T -886
Df 44
Sig. (2-tailed)

380




