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Lampiran 9: Expected Return Indeks LQ 45 bukan Tambang

Date

Retum

ER

28/02/2003

0.000000

04/0372003

0.00093%

05/03/2003

-0,007168

06/03/2003

0,007478

07/03/2003

-0.012807

10/03/2003

-0,016935

11/03/2003

-0,011839

12/03/2003

0.024668

13/03/2003

-0,005006

14/03/2003

0.010188

17/03/2003

-0,021048

-0,002866




Lampiran 10: Expected Return Indeks Sektor Tambang

Date

ER

26/02/2003

0,000000

04/03/2003

-0,044753

05/03/2003

-0,012903

06/03/2003

0,018181

07/03/2003

-0,013454

16/03/2003

-0.003145

11/03/2003

-0,008894

12/03/2003

0.004205

13/03/2003

-0,015938

14/03£2003

-0,003158

17/03/2003

-0,000264

-0,007529
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Lampiran 11: Expected Return LQ 45 Tambang

Date Return ER
28/02/2003 ;  0,000000
04/03/2003 | 0,745370
05/03/2003 | -0,021966
06/03/2003 | 0,026876
07/03/2003 | -D0,020181
10/03/2003 | -0,004717
11/03/2003 [ -0,013340
12/03/2003 0.003676
13/03/2003 | -0,021303
14/03/2003 | -0.010000
17/03/2003 0.001131 ) 0.062321
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Lampiran 12: Expected Return Tambang bukan LQ 45

Date Retum ER
28/02/2003 0,000000
04/03/2003 | -0,204874
05/03/2003 | -0,003495
06/03/2003 | -0.0149%6
07/03/2003 0.002732
10/03/2003 | 0,012097
11/03/2003 [ 0,002506
12/03/2003 | -0,001949
13/03/2003 | -0.004261
14/03/2003 |  -0,000337
17/03/2003 | -0,005655 | -0,005655
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Lampiran 13 : Abnormal Return Indeks LQ 45 bukan Tambang

Date | Retum ER | AR
18/03/2003 | 0,008539 | -0,002866 | 0,011406
19/0312003 | 0,004685 0,007551
20/03/2003 | 0017488 0,020355
21/03/2003 | 0,004055 0,006921
24/03/2003 | 0,001521 0,004387
25/02/2003 | -0,000301 0,002565
26/03/2003 | 0,017459 0,020326
27/03/2003 | 0.006895 0,009761
28/03/2003 | 0,000996 0,003862
31/03/2003 | -0,015329 0,012463
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Lampiran 14 : Abnormal Return Indeks Sektor Tambang

Date Return ER AR
18/03/2003 | 0,024325 | -0,007529 | 0,031854
19/03/2003 | -0,002889 0,004840
20/03/2003 | 0,040934 0,048463
21/03/2003 | -0,025145 -0,017616
24/03/2003 | -0,008395 -0.000866
25/03/2003 | -0,008660 -0,001131
26/03/2003 | 0,014683 0.022212
27/03/2003 | 0,018467 D,025836
28/03/2003 | 0,044628 0052157
31/03/2003 | -0,045537 -0.038008
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Lampiran 15 : Abnormal Reture LQ 45 Tambang

Date Retum - ER AR
18/03/2003 0,033884 | 0,062321 | -0,028437
19/03/2003 | -0,004333 -0,066654
20/03/2003 | -0,003676 -0,065997
21/03/2003 0.004630 -0,057691
2413372003 | -0.022494 -0,084815
26/03/2003 | -0,012991 -0,075311
26/032003 |  0,022024 -0,040297
27/03/2003 | 0,015796 -0,046525
28/03/2003 |  0.004441 -0,057878
31/03/2003 | -0,018306 -0,080627
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Lampiran 16 : Abnormal Return Tambang bukan LQ 45

Date Retum ER AR
18/03/2003 0.000392 [ -0,005655 0,006047
19/03/2003 0,084688 0,090344
20/03/2003 0,046073 0.051728
21/03/2003 | -0,030877 -0,025222
24/03/2003 0,006601 0.012256
25/03/2003 0,000090 0,005655
26/03/2003 | 0,000000 0,005655
27/03/2003 | 0.009281 0,014936
28/03/2003 0,068641 0.074296
31/03/2003 | -0,034856 -0,029001
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Lampiran 17: Uji Hipotesis Pebedaar Abaormal Return

i00

Group Statistics
Std. Error
jenis N Mean Std. Deviation Mean
EVENT Tambang 10 01277010 028675566 [ 009068010
LQ 45 Bukan Tambang 19 | 00746710 008405895 | 002974437
independent Samples Test
EVENT
Equal variances | Equal varnances
assumed not assumed
Levene's Test for F 11122
Equality of Variances  §ig. 004
t-test for Equality of t 558 556
Means df 18 10,915
Sig. (2-tailed) 585 ,590
Mean Difference 00530300 00530300
Std. Error Difference 009543379 009543379
95% Confidence Interval Lower -.014746896 - 015721925
of the Difference Upper 025352896 026327925
Group Statistics
Std. Error
JENIS [ Mean Std. Deviation Mean
[EVENT |45 Tambang 10 -,060423 018043089 00570573
LQ 45 bukan Tambang 10 | 00746710 009405995 00297444




101

independent Samples Test
EVENT
Equal variances | Equai variances
assumed nol assumed
Levene's Test for F 4,320
Equality of Variances  sig. 052
+test for Equality of t -10,551 -10,551
Means of 18 13,555
Sig. (2-tailed) 000 000
Mean Difference - 06789031 - 06789031
Std. Eror Difference 006434484 006434484
95% Confidence interval  Lower - 081408655 -A81733500
of the Difference Upper -,054371958 - 054047113
Group Statistics
' Sid. Error
JENIS N Mean Std. Deviation Mean
EVENT AR LQ 45 Tambang 10 - 060423 018043062 00570572
AR Tambang
bukan LQ 45 10 | 02066940 038491918 01248844
independent Samples Test
EVENT
Equal variances | Equal variances
_ assumed not assumed
Levene's Test for F 4 598
Equality of Variances  gjg 046
t-test for Equality of t -5.906 -5,806
Means of 18 12,600
Sig. (2-tailed) 000 000
Mean Difference -,08109270 -.08109270
Std. Error Difference 013730126 013730126
95% Confidence interval Lower -, 109938625 -, 110850735
of the Difference Upper - 052246775 - 051334665






