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LAMPIRAN 

 

Kode 
Saham 

Trading Volume Activity 

t-5 t-4 t-3 t-2 t-1 t0 t+1 t+2 t+3 t+4 t+5 

ASII 0.0008 0.001 0.0008 0.001107 0.002 0.001575 0.001329 0.00107 0.001 0.000773 0.002 

AUTO 0.0004 0.0002 0.0001 0.00022 0.0009 0.000519 0.000263 0.00015 0.0002 0.000106 0.0001 

BOLT 
4.57E-

05 
4.04E-

05 
4.65E-

05 4.04E-05 
4.1E-

05 0 4.27E-08 0 0 0 0 

BRAM 
3.98E-

05 
6.67E-

07 0 0 
6.67E-

07 0.000002 0 0 0 0 0 

GDYR 0 
1.95E-

06 0 0 0 4.88E-07 0 0 0 0 0 

GJTL 0.0002 0.0003 0.0007 0.000359 0.0009 0.00078 0.000468 0.00045 0.0004 0.000286 0.0016 

IMAS 0.0004 0.0002 0.0001 0.000629 0.0005 0.000331 0.000328 0.00040 0.0007 0.000279 0.0002 

INDS 
3.95E-

05 
5.62E-

05 
4.31E-

05 0.0002 
5.06E-

05 0.001008 4.89E-05 
3.52E-

05 
1.33E-

05 1.08E-05 
1.65E-

05 

LPIN 
2.73E-

05 0.0001 
2.35E-

07 0.000235 0 3.53E-06 0 0 0 1.88E-06 
6.68E-

05 

MASA 
1.85E-

07 
1.74E-

06 
3.27E-

08 2.72E-07 
1.11E-

06 0 3.27E-08 0 
8.17E-

07 7.62E-08 
1.42E-

07 

PRAS 
3.49E-

05 
1.51E-

05 0 4.28E-07 0 1.63E-05 0 
8.56E-

07 
2.94E-

05 2.14E-06 
5.48E-

05 

SMSM 0.0004 0.0005 0.00046 0.000532 0.0023 0.000594 0.000418 0.0006 0.0003 0.000583 0.0005 

 

 

 

 

Kode 
Saham 

Abnormal Return 

t-5 t-4 t-3 t-2 t-1 t0 t+1 t+2 t+3 t+4 t+5 

ASII 0.005 0.025 -3.3E-05 0.028 -0.046 0.059 -0.014 -0.027 0.015 -0.020 -0.004 

AUTO -0.062 0.016 -0.013 0.013 -0.029 -0.010 0.027 0.008 0.030 -0.010 -0.019 

BOLT 0.010 0.002 0.001 0.009 0.012 0.013 -0.023 -0.019 0.002 0.020 0.053 

BRAM -0.093 0.238 0.026 0.034 0.025 -0.153 -0.008 -0.004 0.015 0.032 0.064 

GDYR -0.006 -0.139 -0.008 -0.013 -0.007 -0.014 0.014 0.012 -0.001 -0.012 -0.033 

GJTL -0.011 -0.005 -0.025 0.002 -0.041 0.012 0.005 -0.009 0.035 -0.005 -0.009 

IMAS -0.042 0.004 0.010 -0.043 0.018 0.058 -0.029 -0.069 0.015 0.044 0.011 

INDS 0.003 0.052 0.003 0.015 -0.005 0.047 -0.089 -0.004 -0.025 -0.014 0.019 

LPIN 0.001 -0.040 0.025 0.029 0.023 0.025 -0.037 -0.030 0.005 0.056 0.053 

MASA 0.003 -0.004 -0.003 0.005 -0.008 0.004 -0.023 -0.012 0.032 -0.003 0.025 

PRAS 0.052 0.044 -0.002 -0.030 -0.001 0.060 0.0003 -0.021 -0.001 0.013 -0.159 

SMSM -0.003 -0.000 0.004 0.011 0.028 -0.029 -0.026 0.046 -0.034 0.014 -0.022 



 
 

 
 

 

 

OUTPUT SPSS 

 

 

 

 

 

 

 

Frekuensi Perdagangan Saham/Kode Saham 

Waktu ASII AUTO BOLT BRAM GDYR GJTL IMAS INDS LPIN MASA PRAS SMSM 

t-5 4133 683 119 3 0 270 378 7 2 7 32 1215 

t-4 7148 255 77 3 8 243 224 16 8 7 12 909 

t-3 5264 350 129 0 0 447 190 8 1 2 0 743 

t-2 6222 444 123 0 0 238 394 35 3 2 1 838 

t-1 9381 487 107 3 0 492 448 50 0 3 0 1078 

t0 9735 617 0 4 1 403 414 96 1 0 12 1237 

t+1 7241 304 1 0 0 282 250 24 0 2 0 896 

t+2 6949 268 0 0 0 313 344 28 0 0 6 965 

t+3 6029 377 0 0 0 360 439 19 0 7 9 635 

t+4 7271 240 0 0 0 212 268 16 1 5 4 783 

t+5 12778 390 0 0 0 631 267 19 13 7 28 703 

One-Sample Kolmogorov-Smirnov Test 

 

AR 

Sebelum 

AR 

Sesudah 

TVA 

Sebelum 

TVA 

Sesudah 

FP 

Sebelum 

FP 

Sesudah 

N 12 12 12 12 12 12 

Normal Parametersa,b Mean .0014 -.0067 .0003 .0002 763.41 429.13 

Std. 

Deviation 
.0155 .0171 .0004 .0003 1968.91 1148.4 

Most Extreme 

Differences 

Absolute .171 .120 .287 .302 .401 .410 

Positive .171 .075 .287 .302 .401 .410 

Negative -.123 -.120 -.232 -.251 -.349 -.354 

Test Statistic .171 .120 .287 .302 .401 .410 

Asymp. Sig. (2-tailed) .818 .987 .229 .183 .030 .024 

Point Probability .000 .000 .000 .000 .000 .000 



 
 

 
 

One-Sample Test 

 

Test Value = 0 

t df Sig. (2-tailed) Mean Difference 

95% Confidence Interval of the 

Difference 

Lower Upper 

ARsblm .319 11 .756 .00143405 -.0084718 .0113399 

ARssdh -1.374 11 .197 -.00679259 -.0176758 .0040906 

TVAsblm 2.538 11 .028 .00036116 .0000480 .0006743 

TVAssdh 2.322 11 .040 .00023513 .0000122 .0004580 

 

 

Paired Samples Test 

 

Paired Differences 

t df 

Sig. (2-

tailed) Mean 

Std. 

Deviation 

Std. 

Error 

Mean 

95% Confidence Interval 

of the Difference 

Lower Upper 

Pair 1 ARsblm - 

ARssdh 
.0082 .0268 .0077 -.0088 .0252 1.062 11 .311 

Pair 2 TVAsblm - 

TVAssdh 
.0001 .0001 .0000 .0000 .0002 2.213 11 .049 

 

Test Statisticsa 

 

FPssdh - 

FPsblm 

Z -2.578b 

Asymp. Sig. (2-tailed) .010 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 

 


