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DATA AVERAGE ABNORMAL RETURN PERUSAHAAN SAMPEL

Average Abnormal Return

No. | Kode Perusahaan
2019 2020

1 BBRI -0.00532664782182822 | 0.00669804096524312
2 TLKM 0.00146787259779794 0.00175240273490121
3 MDKA -0.00556557550102373 | -0.00863220925828835
4 ANTM -0.00873254066662331 0.0180325277782331
5 TOWR -0.0146573836128307 0.00421326444936989
6 PGAS -0.0107675976292506 -0.0130625809881129
7 FILM 0.00165155286553833 -0.0206673131573802
8 ZINC 0.00905759955282167 0.00239298167124392
9 BMRI -0.00902693130074988 | -0.00475891635039162
10 BRPT -0.00156066184640497 -0.0389330544976521
11 FREN -0.00732173524209467 0.0466287134399746
12 WSBP -0.00566050311749898 | -0.00123369148006255
13 NATO 0.00322836547546657 | -0.00184762462225558
14 BOGA -0.0013289424165824 0.00607262432709351
15 ASII -0.000197594709633549 | -0.00558659714022048
16 VIVA 0.00966941050509778 0

17 BBNI -0.00379759076600132 | -0.00395032672052369
18 CTRA 0.00338423302000203 | -0.00630452244650129
19 INPP 0.00596485131967771 | -0.000368414717592567
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20 BNLI 0.000195717534900431 | 0.00368071458620751
21 CARS 0.00178554944660429 | 0.000283195382284754
22 PPRO -0.00215643632279531 | 0.00010175687316389
23 BRMS 0 -0.0307754484009636
24 DMAS 0.00941900788457975 | 0.000429864676860107
25 BULL 0.00138766463472524 -0.0241768479217444
26 ELSA -0.00812951558386026 | -0.000463073326192122
27 HKMU -0.00218157515759016 | -0.0131221688791435
28 BRIS -0.0022873882246411 0.0519548496865886
29 TBIG 0.0204785495703619 0.0094274193107993
MNCN -0.0196830438758159 0.00213613645552322
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DATA RETURN ON INVESTMENTS PERUSAHAAN SAMPEL
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ROI
Kode Perusahaan
2019 2020

BBRI 0.0125468994011866 0.00735072880767309
TLKM 0.0718501244790194 0.0626463866596848
MDKA 0.0501022777834184 0.0376080139773849
ANTM 0.0108962293494026 0.00282422856143556
TOWR 0.0381379395298704 0.0386205252125763
PGAS 0.0114214357563942 0.00369514625364792

FILM 0.014818226470177 -0.0246854399087985

ZINC 0.0868548979953645 0.029114439676604
BMRI 0.0113208861970061 0.00776236303103495
BRPT 0.00969530552742474 0.00339722238750045
FREN -0.0422628423552348 -0.0351483381364473
WSBP 0.0256249725493527 0.000337110253495348
NATO 0.00358517198947019 -0.00239505433218001
BOGA 0.00728801971068372 0.00391225691859969

ASII 0.035116818161056 0.0382251785121947
VIVA -0.0273943492904344 0.0812402755254878

BBNI 0.00915563823388215 0.00506478520983614
CTRA 0.00913026343113098 0.00427246839044119
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INPP 0.230224655928618 0.0167870375353113
BNLI 0.00481408596722261 0.00232005270007451
CARS 0.0115388069158524 -0.00799140166031528
PPRO 0.00963034969094272 0.00290591415818274
BRMS 0.00137258535745518 0.0013275094131208
DMAS 0.0838885028468563 0.0231007560561985
BULL 0.0252976304275556 0.045601033770396
ELSA 0.0255032515178996 0.0185614023195986
HKMU 0.0304064932864961 0.0137131063510225
BRIS 0.000966248095960441 0.00236385267485864
TBIG 0.013753705246766 0.0158021711064446
MNCN 0.0711204332020432 0.0547811130182676




