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Lampiran 01. Data Harga Saham Penutupan

No. Kode Perusahaan
Harga Saham Penutupan

20-
Nov

21-
Nov

22-
Nov

25-
Nov

26-
Nov

27-
Nov

28-
Nov

29-
Nov 2-Dec 3-Dec 4-Dec

1 AKSI Majapahit Inti Corpora, Tbk 800 785 785 775 765 765 800 980 1,100 1,345 1,330
2 APOL Arpeni Pratama Ocean Line, Tbk
3 ASSA Adi Sarana Armada, Tbk 775 765 800 785 785 780 745 785 770 765 750
4 BBRM Pelayaran Nasional Bina Buana Raya, Tbk
5 BIRD Blue Bird, Tbk 2,180 2,150 2,220 2,190 2,200 2,190 2,170 2,190 2,130 2,130 2,150
6 BLTA Berlian Laju Tanker, Tbk
7 BPTR Batavia Prosperindo Trans, Tbk 92 93 94 94 93 92 95 95 93 94 94
8 BULL Buana Lintas Lautan, Tbk 180 170 174 179 181 179 178 179 179 174 173
9 CANI Capitol Nusantara Indonesia, Tbk 150 0 145 148 149 148 150 147 0 147 0
10 CMPP AirAsia Indonesia, Tbk 184 184 184 184 184 184 184 184 184 184 184
11 DEAL Dewata Freight International, Tbk 366 456 0 0 456 474 356 360 302 238 224
12 GIAA Garuda Indonesia (Persero), Tbk 535 535 545 535 540 540 500 496 540 525 500
13 HELI Jaya Trishindo, Tbk 140 0 180 160 160 150 148 0 156 165 164
14 HITS Humpuss Intermoda Transportasi, Tbk 452 470 470 520 520 515 510 510 510 510 510
15 IATA Indonesia Transport & Infrastructure, Tbk
16 IPCM Jasa Armada Indonesia, Tbk 195 198 196 195 200 197 192 193 198 198 197
17 JAYA Armada Berjaya Trans, Tbk 89 85 83 84 85 83 79 83 86 83 85
18 LEAD Logindo Samudramakmur, Tbk
19 LRNA Eka Sari Lorena Transport, Tbk 127 127 120 130 121 121 120 0 120 129 125
20 MBSS Mitrabahtera Segara Sejati, Tbk 492 496 496 492 490 490 490 492 498 492 490
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21 MIRA Mitra International Resources, Tbk
22 NELY Pelayaran Nelly Dwi Putri, Tbk 148 148 149 148 0 140 145 135 145 148 0
23 PORT Nusantara Pelabuhan Handal, Tbk
24 PSSI Pelita Samudera Shipping, Tbk 170 176 176 176 173 170 176 178 172 177 175
25 PTIS Indo Straits, Tbk
26 RIGS Rig Tenders Indonesia, Tbk 230 228 238 222 222 222 218 0 216 228 228
27 SAFE Steady Safe, Tbk 190 199 202 199 199 200 200 199 200 200 200
28 SAPX Satria Antaran Prima, Tbk 0 0 0 0 910 0 705 880 0 830 0
29 SDMU Sidomulyo Selaras, Tbk
30 SHIP Sillo Maritime Perdana, Tbk 790 785 785 785 785 780 770 765 765 775 775
31 SMDR Samudera Indonesia, Tbk 254 254 254 250 254 234 218 230 238 244 234
32 SOCI Soechi Lines, Tbk 200 200 196 183 176 175 169 167 171 170 167
33 TAMU Pelayaran Tamarin Samudra, Tbk 470 466 468 462 474 460 450 460 462 440 450
34 TAXI Express Transindo Utama, Tbk
35 TCPI Transcoal Pasifik, Tbk 5,075 5,075 5,300 5,200 5,400 5,600 5,500 5,575 5,850 5,875 5,700
36 TMAS Temas, Tbk 114 112 111 110 109 105 99 97 105 101 99
37 TNCA Trimuda Nuansa Citra, Tbk 236 248 0 274 0 260 256 254 262 224 276
38 TPMA Trans Power Marine, Tbk 236 262 262 262 242 0 240 0 240 0 0
39 TRAM Trada Alam Minera, Tbk 53 53 58 57 52 53 52 52 53 53 52
40 TRUK Guna Timur Raya, Tbk
41 WEHA WEHA Transportasi Indonesia, Tbk 147 147 147 147 147 148 148 149 149 149 149
42 WINS Wintermar Offshore Marine, Tbk 125 127 127 127 127 127 124 127 127 127 127
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No. Kode Perusahaan
Harga Saham Penutupan

5-
Dec 6-Dec 9-Dec 10-

Dec
11-
Dec

12-
Dec

13-
Dec

16-
Dec

17-
Dec

18-
Dec

19-
Dec

1 AKSI Majapahit Inti Corpora, Tbk 1,295 1,450 1,400 1,365 1,380 1,355 1,310 1,285 1,605 1,605 1,575
2 APOL Arpeni Pratama Ocean Line, Tbk
3 ASSA Adi Sarana Armada, Tbk 720 725 715 720 725 725 735 745 745 740 740
4 BBRM Pelayaran Nasional Bina Buana Raya, Tbk
5 BIRD Blue Bird, Tbk 2,150 2,130 2,100 2,140 2,240 2,470 2,890 2,750 2,720 2,720 2,680
6 BLTA Berlian Laju Tanker, Tbk
7 BPTR Batavia Prosperindo Trans, Tbk 93 95 95 93 94 95 94 93 93 90 93
8 BULL Buana Lintas Lautan, Tbk 176 177 180 178 179 178 177 177 177 176 176
9 CANI Capitol Nusantara Indonesia, Tbk 142 0 145 146 144 142 0 152 0 152 152
10 CMPP AirAsia Indonesia, Tbk 184 184 184 184 184 184 184 184 184 184 184
11 DEAL Dewata Freight International, Tbk 214 210 158 202 226 199 193 180 170 187 218
12 GIAA Garuda Indonesia (Persero), Tbk 500 498 484 505 515 500 500 500 505 505 500
13 HELI Jaya Trishindo, Tbk 153 157 148 156 153 155 154 148 160 160 160
14 HITS Humpuss Intermoda Transportasi, Tbk 510 510 460 460 480 486 490 490 500 510 550
15 IATA Indonesia Transport & Infrastructure, Tbk
16 IPCM Jasa Armada Indonesia, Tbk 196 197 197 195 192 193 192 189 188 186 184
17 JAYA Armada Berjaya Trans, Tbk 84 84 84 84 84 83 80 81 82 83 84
18 LEAD Logindo Samudramakmur, Tbk
19 LRNA Eka Sari Lorena Transport, Tbk 117 120 119 117 110 120 112 125 132 133 129
20 MBSS Mitrabahtera Segara Sejati, Tbk 484 484 480 488 494 490 490 490 488 490 488
21 MIRA Mitra International Resources, Tbk
22 NELY Pelayaran Nelly Dwi Putri, Tbk 145 148 145 148 140 0 136 140 148 147 140



58

23 PORT Nusantara Pelabuhan Handal, Tbk
24 PSSI Pelita Samudera Shipping, Tbk 181 180 179 179 178 178 181 181 181 183 183
25 PTIS Indo Straits, Tbk
26 RIGS Rig Tenders Indonesia, Tbk 226 224 228 224 228 222 218 218 228 0 214
27 SAFE Steady Safe, Tbk 200 200 206 202 200 206 210 210 210 214 214
28 SAPX Satria Antaran Prima, Tbk 0 0 0 0 0 0 0 0 0 0 0
29 SDMU Sidomulyo Selaras, Tbk
30 SHIP Sillo Maritime Perdana, Tbk 780 775 775 775 775 780 780 775 770 770 765
31 SMDR Samudera Indonesia, Tbk 236 240 242 248 250 252 250 248 252 256 252
32 SOCI Soechi Lines, Tbk 175 173 173 172 173 173 174 173 172 178 180
33 TAMU Pelayaran Tamarin Samudra, Tbk 390 370 362 324 310 260 324 338 346 368 390
34 TAXI Express Transindo Utama, Tbk
35 TCPI Transcoal Pasifik, Tbk 6,150 5,700 5,500 5,725 5,725 6,175 6,200 6,250 5,975 5,750 5,550
36 TMAS Temas, Tbk 99 99 100 99 99 97 99 98 98 99 107
37 TNCA Trimuda Nuansa Citra, Tbk 280 278 278 278 274 286 270 288 272 270 270
38 TPMA Trans Power Marine, Tbk 242 240 224 0 258 256 222 222 240 0 250
39 TRAM Trada Alam Minera, Tbk 52 51 50 50 50 51 51 50 51 50 50
40 TRUK Guna Timur Raya, Tbk
41 WEHA WEHA Transportasi Indonesia, Tbk 150 149 149 151 151 148 147 148 148 148 148
42 WINS Wintermar Offshore Marine, Tbk 127 120 126 126 125 126 125 126 125 119 125



59

Lampiran 02. Hasil Perhitungan Abnormal Return
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Lampiran 03. Data Saham yang Diperdagangkan
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Lampiran 04. Saham yang Beredar
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Lampiran 05. Hasil Perhitungan Trading Volume Activity
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Lampiran 06. Output SPSS Hasil Pengujian Data

a. Analisis Deskriptif Statistik

Descriptive Statistics

N Range Minimum Maximum Mean Std. Deviation

AAR_Sebelum 10 74.90 -34.59 40.31 -1.2670 22.04493

AAR_Sesudah 10 28.92 -13.80 15.12 -.9272 11.05247

ATVA_Sebelum 10 .00202 .00078 .00280 .0014861 .00067769

ATVA_Sesudah 10 .00222 .00110 .00332 .0018104 .00079519

Valid N (listwise) 10

b. Uji Normalitas

One-Sample Kolmogorov-Smirnov Test

AAR_Sebelum AAR_Sesudah ATVA_Sebelum ATVA_Sesudah

N 10 10 10 10

Normal Parametersa,b Mean -1.2670 -.9272 .0014861 .0018104

Std. Deviation 22.04493 11.05247 .00067769 .00079519

Most Extreme Differences Absolute .163 .155 .201 .259

Positive .155 .155 .201 .259

Negative -.163 -.123 -.150 -.185

Test Statistic .163 .155 .201 .259

Asymp. Sig. (2-tailed) .200c,d .200c,d .200c,d .057c

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Significance Correction.

d. This is a lower bound of the true significance.
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c. Uji Hipotesis (Paired Sample T-Test)

1. Pengujian Hipotesis 1

2. Pengujian Hipotesis 2

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 AAR_t-10 -

AAR_t+10

2.04048 25.85131 7.79446 -15.32667 19.40763 .262 10 .799

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 ATVA_t-10 -

ATVA_t+10

-.00044486 .00103760 .00031285 -.00114193 .00025220 -1.422 10 .185


