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Reaksi Jakarta Islamic Index Terhadap Peristiwa Presidential Election 2024
di Amerika Serikat

Muhammad Dafa Maulana Rizki
Program Studi Manajemen Keuangan

ABSTRAK

Penelitian ini bertujuan untuk menganalisis reaksi pasarsaham syariah Indonesia,
yang diwakili oleh Jakarta-Islamic Index (JII), terhadap Pemilihan Presiden
Amerika Serikat 2024. Pendekatan studi peristiwa digunakan dengan menggunakan
jendela observasi® 14 hari—tujuh _hari sebelum dan tujuh hari setelah peristiwa
tersebut. Variabel utama yang dianalisis adalah Average Abnormal Return (AAR)
dan Trading Volume Activity (TVA). Hasilnya menunjukkan tidak ada pengaruh
signifikan pada AAR sebelum dan sesudah pemilihan, yang menunjukkan bahwa
pasar telah mengantisipasi hasil pemilihan dan bahwa informasi tersebut telah
tercermin dalam harga saham. Namun, perbedaan signifikan diamati pada TVA,
dengan aktivitas perdagangan meningkat sebelum pemilihan dan menurun
setelahnya. Temuan ini mendukung bentuk semi-kuat dari Hipotesis Pasar Efisien
(EMH), yang menyatakan bahwa pasar merespons informasi publik dengan cepat
dan rasional. Dengan demikian, reaksi pasar terhadap peristiwa politik global
seperti pemilihan AS bersifat-efisien dan diwujudkan melalui perilaku investor

dalam volume perdagangan.

Kata kunci: Jakarta Islamic Index, Pemilihan Presiden, Studi Peristiwa, Average

Abnormal Return, Aktivitas Volume Perdagangan, Hipotesis Pasar Efisien.
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Jakarta Islamic Index's Reaction to the 2024 Presidential Election in the United
States.
Muhammad Dafa Maulana Rizki
Bachelor of Applied Financial Management

ABSTRACT

This study aims to analyze thesreaction of Indonesia’s Istamic._equity market,
represented by the Jakarta Islamic Index (JII), to the 2024 United States
Presidential Election. An event study approach was employed using a-I4-day
observation window—seven days before and seven days after the event. The
primary variables analyzed are Average Abnormal Return (AAR) and Trading
Volume Aetivity (TVA). The results show no'significant effect on AAR before and
after the election, indicating that the market had anticipated the election outcome
and that the information was already reflected in stock prices. However, a
significant difference was observed in TVA, with trading activity increasing before
the election and declining afterward. These findings support the semi-strong form
of the Efficient Market Hypothesis (EMH), which posits-that markets respond to
public information quickly and rationally. Thus, the market reaction to global
political events such as the U.S. election is. efficient and is manifested through
investor behavior in trading volume:

Keyword: Jakarta Islamic Index, Presidential Election, Event Study, Average
Abnormal Return, Trading Volume Activity, Efficient Market Hypothesis.
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1.1.

BAB1
PENDAHULUAN

Latar Belakang Penelitian

Perekonomian global saat ini memasuki era globalisasi dengan
ditandai dengan sistem perdagangan yang bebas dan terintegrasi. Hal ini
mengindikasikan bahwa kendisi politik antar negara akan menjadi faktor
krusial, karena ketidakpastian politik akan mempengaruhi kondisi ‘ekonomi
suatu negara.. Menurut penelitian (Wicaksono, 2024) Ketika stabilitas
politikterjaga, kondisi ekonomi suatu negara biasanya menunjukkan kinetja
yang positif, tercermin dari nilai tukar yang stabil, inflasi terkendali, dan
meningkatnya kepercayaan investor. Sebaliknya, ketidakpastian politik
yang tinggi cenderung memicu .volatilitas pada pasar modal yang
menimbulkan 'keraguan bagi investor dalam mengambil keputusan
investasi.

Situasi ekonomi yang dipengaruhioleh dinamika politik suatu
negara akan secara langsung memengaruhi kinerja pasar.modal, sehingga
pasar modal dapat berfungsi sebagai salah satu indikator kondisi
perekonomian suatu negara. Ketidakpastian yang muncul akibat ketegangan
politik menyebabkan volatilitas yang tinggi di pasar saham, sehingga
membuat investor enggan untuk mengambil keputusan investasi yang besar.
Menurut penelitian (Meisa Tti Lestari, 2024 ), pasar. modal berfungsi sebagai
mekanisme untuk memindahkan dana dari pihak yang memiliki kelebihan
dana kepada pihak yang membutuhkan dana sehingga sangat sensitif
terhadap segala bentuk.perubahan informasi yang bersifatsfundamental
maupun spekulatif, termasuk informasi-politik:

Penobatan Amerika Serikat sebagai negara dengan perekonomian
terbesar di dunia menjadikan dinamika politik yang terjadi di negara
tersebut berpengaruh terhadap kondisi perekonomian global. Menurut data
(Tradingeconomics. united states gdp, 2024) nilai Produk Domestik Bruto
(PDB) Amerika Serikat pada tahun tersebut tercatat mencapai 28 ribu triliun

dolar AS. Dengan kekuatan ekonomi yang hampir seperempat dunia
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membuat Amerika Serikat memainkan peran sentral pada sistem

perekonomian global.

G o = |
Gambar 1. 1 PDB Amerika serikat 2013 - 2024

Sumber: Tradingeconomics.com, 2024

Salah satu pengaruh dari situasi politik di Amerika Serikat terhadap
negara lain dapat dilihat dari pergerakan pasar modal ketika pelaksanaan
Pemilihan Presiden Amerika Serikat tahun 2024 yang dimenangkan oleh
Donald Trump, yang turut memicu respons negative dari Jakarta Islamic
Index (JII). Pemilu Presiden Amerika Serikat tahun 2024 menjadi peristiwa
yang berpengaruh baik domestic dan juga internasional salah satunya
Indonesia. Kemenangan Donald Trump pada pemilu tersebut menimbulkan
berbagai reaksi global mengingat posisinya sebagai figur yang
kontroversial, 'serta ,rekam jejaknya dalam menerapkan kebijakan
proteksionis, retorika nasionalistik, dan pendekatan unilateralisme dalam
hubungan  internasional. -Dalam " masa | kampanyenya, Trump kembali
mengangkat isu-isu yang bersifat populis dan cenderung ekstrem, termasuk
sikap keras terhadap imigran dan perdagangan internasional, yang dinilai
dapat menciptakan-ketidakstabilan di pasar global (BBC News;2024).

Selain dampak ekonomi dan kebijakan luar negeri, pemilu 2024 di
Amerika Serikat juga menimbulkan keprihatinan atas kembalinya retorika
Islamofobia. Partai pengusung Donald Trump dikenal sebagai partai yang
menggagas kebijakan “war on terrorism” pada tahun 2001, yang kemudian
berkembang menjadi isu global Islamofobia. Kebijakan ini tidak hanya

mendorong intervensi militer Amerika Serikat di berbagai negara mayoritas
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Muslim, tetapi juga memperkuat stereotip negatif terhadap umat Islam
secara global (Zahara, 2020). Dalam konteks ini, peran American Israel
Public Affairs Committee (AIPAC) juga sering disorot, karena pengaruh
politiknya yang signifikan dalam membentuk kebijakan luar negeri AS di
Timur Tengah, terutama yang berkaitan dengan isu-isu Islam dan dunia
Muslim. Retorika dan kebijakan.yang dianggap bias terhadap dunia Islam
ini dapat berdampak terhadap sentimen investor, khususnya bagi investor
yang menjunjung  prinsip-prinsip ekonomi syariah. Sentimen.  negatif
terhadap Islam dapat mempengaruhi. persepsi risiko dan kepercayaan
terhadap instrumen investasi. berbasis syariah, termasuk indeks Jakarta
Islamic Index (JII), karena dinilai tidak selaras dengan prinsip keadilan dan

inklusivitas yang menjadi dasar ekonomi Islam.
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Gambear 1. 2 Grafik historis pada JII pada presidential election 2024
Sumber: data diolah penulis, 2025

Gambar diatas merupakan pergerakan harga saham JII selama empat
belas hari sebelum dan sesudah event window. Secara trend harga saham
indeks JII mengalami.downtrend dari 540.000 hingga 523.000.-penurunan
ini mencerminkan adanya aksi jual dari para investor, yang kemungkinan
dipicu oleh ketidakpastian pasar menjelang dan sesudah presidential
election Amerika Serikat 2024. Fenomena ini sejalan dengan konsep
efficient market hypothesis (EMH), yang menyatakan bahwa pasar yang
efisien akan langsung bereaksi terhadap setiap informasi baru yang tersedia.

Menurut penelitian (Tiara Early Afifah, 2022) Pasar modal dianggap efisien
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apabila harga sekuritas secara cepat dan akurat mencerminkan semua
informasi yang tersedia. Sedangkan Penelitian lain dari (Kristopher, 2022)
menyatakan bahwa pemilu presiden di Amerika Serikat menarik perhatian
dari berbagai negara karena sosok presiden terpilih akan turut memengaruhi
arah kebijakan ekonomi global di masa mendatang.

Indonesia sebagai negara-dengan sistem- pasar modal yang cukup
terbuka dengan mayoritas'masyarakatnya adalah muslim tidak terlepas dari
pengaruh global khususnya isu-isu yang berkaitan dengan islams, Investor
asing yang memegang porsi signifikan dalam kepemilikan saham di*BEI
turut memperbesar poteénsi terjadinya arus modal keluar (capital outflow)
akibat sentimen negatif dari luar negeri, termasuk hasil \pemilu AS.
Pemilihan JII sebagai objek penelitian didasarkan pada asumsi untuk
mengukur perkembangan saham syariah di Indonesia. Tidak seperti indeks
konvensional, saham-saham dalam JII dipilih berdasarkan Kriteria syariah
yang tidak hanya mempertimbangkan kinerja keuangan, tetapi juga aktivitas
bisnis dan struktur keuangannya. Oleh karena itu, indeksini berpotensi lebih
reflektif terhadap sentimen religius dan sosial.

Reaksi pasar modal terhadap suatu informasi dapat dianalisis
melalui average abnormal weturn, yaitu rata-rata‘dari selisth-antara actual
return dan expected return yang dikenal sebagai abnormal return. Selain
itu, indikator lain yang jugapenting dalam mengukur respons pasar adalah
aktivitas . volume perdagangan (frading volume " activity). Berdasarkan
penelitian Meisa Tri Lestari (2024), peningkatan volume perdagangan
mencerminkan adanya respons pasar terhadap suatu peristiwa. Jika
peningkatan tersebut terjadi karena permintaan yang meningkat, hal ini
menunjukkan bahwa pelaku. pasar menganggap informasi-tersebut sebagai
kabar positif. Sebaliknya, penurunan volume perdagangan dapat ditafsirkan
sebagai reaksi terhadap kabar negatif.

Dengan mempertimbangkan sensitivitas antara JII terhadap
peristiwa politik global seperti Presidential Election di Amerika Serikat,
menyebabkan peneliti ingin mengembangkan penelitian bagaimana impact-

nya terhadap pasar modal, khususnya pasar modal syariah di Indonesia.
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Maka dengan ini peneliti melakukan studi yang berjudul “Reaksi Jakarta
Islamic Index Terhadap Peristiwa Presidential Election 2024 di Amerika
Serikat”. Penelitian ini dilaksanakan oleh peneliti karena adanya celah
penelitian (research gap) yang ingin diisi, sekaligus didorong oleh
ketertarikan terhadap topik tersebut. Tujuan dari studi ini adalah untuk
memberikan kontribusi dalam_menjelaskan. bagaimana peristiwa politik
dapat memengaruhi kinerja pasar modal. Temuan “yang dihasilkan
diharapkan dapat.menjadi referensi yang berguna bagi kalangan akademisi,
praktisi, dan‘investor dalam memahami dinamika pasar saham, khususnya

di Indonesia.

Rumusan Masalah Penelitian

Kemenangan Donald Trump dalam Presidential FElection tahun
2024 memicu reaksi di pasar global, termasuk pasar modal Indonesia.
Selama periode tersebut, Jakarta Islamic Index (JII) mengalami penurunan
harga saham yang diduga disebabkan oleh kekhawatiran mvestor terhadap
arah kebijakan luar negeri Amerika Serikat serta meningkatnya sentimen
Islamofobia. Sebagai indeks yang berlandaskan prinsip syariah, JII dinilai
sangat peka terhadap isu-isu sosial dan keagamaan yang berkembang di
tingkat global, sehingga menjadikannya lebih rentan terhadap dinamika
politik internasional.

Menurut teori Efficient Market Hypothesis (Tiara Early Afifah,
2022), pasar akan merespons informasi baru secara cepat, sehingga
perubahan harga saham dan volume perdagangan dapat mencerminkan
reaksi pasar. terhadap peristiwa politik. Oleh karena itu, penting untuk
meneliti bagaimana pasarsyariah Indonesia merespons-pemilu AS.

Penelitian ini dilatarbelakangi oleh fenomena kemenangan Donald
Trump dalam Presidential Election pada tahun 2024 di Amerika Serikat dan
mengangkat pertanyaan mengenai bagaimana respons Jakarta Islamic
Index (JII) terhadap peristiwa tersebut. Studi ini bertujuan untuk mengisi
kesenjangan pengetahuan yang ada dengan menganalisis data historis

pergerakan harga saham JII, guna menghitung rata-rata abnormal return

Politeknik Negeri Jakarta



=

{

&

eeyef Uabap yluyailjed yjiw eidd yeH S

el EHer Labay JIuyauod wiz edusy

undede ynjusg WLRE ju| 5[[N3 BT Ynan (35 neie ueBegass yedvequedwaw uep ueywnunBysw Busig)g 'z

=

o

B ENR LsBapy Yirysp)od aeles Bued vebuipusdsy meyiBnis yepiy uadiynBusg o

“yejesew nyens uenciul nere yigay uesnued ‘ueiode) uespnued 'yenwop efiey wesynuad * uegoued ‘ueyippued uebugusdey ynaun efduey cedanbusy

74

 saquuns uepngaduaw uep ueywniueausw edusy juj 5|y eiiey ynan|=2s nege uejbegas dgnbuaw busiepg |

:ed|o HeH

1.3.

yang diperoleh investor serta mengamati perubahan rata-rata aktivitas

volume perdagangan selama periode event window. Melalui pendekatan ini,

penelitian diharapkan dapat memberikan kontribusi yang bermakna bagi

akademisi, praktisi pasar modal, dan investor dalam memahami keterkaitan

antara peristiwa politik global, fluktuasi nilai tukar, dan dinamika pasar

saham berbasis syariah di Indonesia.

Pertanyaan Penelitian

Merujuk pada latar belakang yang telah dipaparkan sebelumnya,

tujuan./dari penelitian’ ini adlaah untuk merummuskan dan menjawab

sejumlah pertanyaan sebagai berikut:

9]

2)

1.4.

Apakah terdapat perbedaan Average Abnormal Return saham yang
terdaftar di indeks JII Bursa Efek Indonesia pada periode tujuh hari
sebelum dan sesudah terjadinya Presidential Election 2024 di Amerika
Serikat?

Apakah terdapat perbedaan Average Trading Volume Activity saham
yang terdaftar di indeks JII Bursa Efek Indonesia pada periode tujuh hari
sebelum dan sesudah terjadinya Presidential Election 2024 di Amerika

Serikat?

Tujuan Penelitian

Mengacu pada latar belakang yang telah disampaiakn sebelumnya,

tujuan dari penelitian ini adalah untuk mencapai hal-hal berikut:

1))

2)

Menganalisis perbedaan Average Abnormal Return saham yang
terdaftar di indeks JII Bursa Efek Indonesia pada periode-tujuh hari
sebelum dan sesudah-terjadinya Presidential Election2024 di Amerika
Serikat

Menganalisis perbedaan Average Trading Volume Activity saham yang
terdaftar di indeks JII Bursa Efek Indonesia pada periode tujuh hari
sebelum dan sesudah terjadinya Presidential Election 2024 di Amerika
Serikat
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Manfaat Penelitian

Mengacu pada uraian latar belakang yang telah disampaiakn, studi
ini dimaksudkan untuk mencapai tujuan-tujuan berikut:
1) Manfaat Teoritis

a. Penelitian ini diharapkan.dapat-menjadi sumber rujukan tambahan
dalam kajian yhang membahas dampak peristiwa. politik global
terhadap pasar.modal, khususnya pasar modal syariah.

b. Studi.ini juga diharapkan mampuimeberikan kontribusi terhadap
pengembangan konsep dan teori yang berkaitan dengan pasar modal
Syariah.

¢. Hasil dari penelitian ini dapat’ memperkaya pemahaman mengenai
karakteristik pasar modal syariah di Indonesia, serta peran isu social-
politik dalam mempengaruhi pergerakan pasar saham domestik.

2) Bagi Praktisi
a. Studi ini diharapkan akan memperkaya wawasan/investor. Sehingga,

membantu para investor dalam mengambil-Keputusan investasi.

Sistematika Penulisan Skripsi

Penjabaran sistematika ini bertujuan untuk memberikan gambaran
umum kepada pembaca mengenai alur logis dan kerangka berpikir yang
digunakan dalam penyusunan skripsi, sehingga-memudahkan pemahaman
terhadap isi dan arah penelitian yang dilakukan. Setiap bab disusun secara
runtut dan ‘saling berkaitan, dimulai dari identifikasi masalah hingga
kesimpulan ‘dan saranssebagai penutup kajian. Adapun penelitian ini ditulis

secara tersetruktur sebagai berikut:

BAB I PENDAHULUAN

Bab ini menyajikan penjelasan umum mengenai latar belakang yang
mendorong penulis untuk melakukan penelitian, dengan fokus pada reaksi
pasar modal Indonesia terhadap peristiwa Presidential Election di Amerika

Serikat tahun 2024. Selanjutnya, dikemukakan rumusan masalah yang
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secara spesifik menguraikan isu utama yang akan dikaji. Pertanyaan-
pertanyaan penelitian disusun berdasarkan permasalahan tersebut, dan
tujuan penelitian ditetapkan sebagai upaya untuk menjawabnya. Selain itu,
dijelaskan pula manfaat penelitian, baik dalam konteks teoritis maupun
praktis, yang menggambarkan kontribusi potensial dari hasil studi ini. Bab
ini diakhiri dengan penjabaran.sistematika penulisan sebagai panduan

dalam memahami struktur dan alur laporan penelitian secara menyeluruh.

BAB II TINJAUAN PUSTAKA

Bab ini menyajikan landasan teoritis yang berkaitan dengan respons
pasar.-modal terhadap Pemilihan Presiden Amerika Serikatitahun 2024,
dengan menitikberatkan pada konsep abnormal return dan trading volume
activity sebagai indikator reaksi pasar. Analisis dalam bab ini didasarkan
pada teori sinyal dan efisiensipasar, yang mengasumsikan bahwa peristiwa
politik global mengandung informasi yang.mampu.memengaruhi perilaku
investor. Selain itu, bab ini memuat berbagai teori relevan dan hasil
penelitian terdahulu sebagai dasar untuk mengidentifikasi celah penelitian
(research gap) yang hendak diisi. Disertakan pula kerangka pemikiran
sebagai pedoman dalam penyusunan studis-serta hipotesis yang akan diuji

untuk menjawab pertanyaan penelitian.

BAB III METODE PENELITIAN

Bab ini menguraikan metode penclitiantyang digunakan untuk
menjawab rumusan atau pertanyaan penelitian dalam studi ini, yang
mencakup penjabaran jenis penelitian, objek dan subjek penelitian; teknik
pengambilan sampel;“jenis.serta sumber data, metode. pengumpulan data,
dan teknik analisis data. Penelitian ini menggunakan pendekatan kuantitatif
untuk menganalisis pengaruh dari peristiwa presidential election di
Amerika Serikat pada tahun 2024. Objek penelitian mencakup average
abnormal return dan average trading volume activity, dengan teknik
pengambilan sampel secara purposive. Data yang digunakan merupakan

data sekunder yang diperoleh dari situs resmi Bursa Efek Indonesia (BEI)
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dan Investing.com. Analisis data dilakukan melalui uji normalitas
menggunakan Kolmogorov-Smirnov, kemudian pengujian hipotesis
dilakukan dengan metode Paired Sample T-Test apabila data berdistribusi
normal, atau Wilcoxon Signed Rank Test jika data tidak berdistribusi
normal.
BAB IV HASIL PENELITIAN.DAN PEMBAHASAN

Bab ini menyajikan secara rinci hasil dari pengoelahan data penelitian
yang telah diperoleh, disertai dengan pembahasan mengenai sejauh mana
temuan tersebut mampu menjawab pertanyaan penelitian. Selain itu, hasil
yang didapatkan jugasdikaitkan dengan teori-teori, yang relevan maupun
temuan dari penelitian-penelitian  sebelumnya untuk “memperkuat

interpretasi dan pemahaman terhadap fenomena yang diteliti.

BAB V PENUTUP

Bab ini memuat kesimpulan yang merangkum seluruh temuan
penelitian sebagai jawaban atas pertanyaan penelitian, serta memberikan
rekomendasi bagi peneliti selanjutnya untuk mengatasi berbagai

keterbatasan yang ditemukan dalam penelitian ini.
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BAB YV
PENUTUP

Simpulan

Ide utama dari penelitian yang penulis lakukan adalah untuk menguji
apakah peristiwa politik yang berpengaruh seeara global dapat memberikan
dampak bagi perekonomianIndonesia dalam konteks penelitian ini adalah

Presidential FElection..di Amerika Serikat 2024 dengan.. parameter

perekonomiannya adalah reaksi JII yang menggunakan average abnermal

return dan trading volume.activity. Indeks JIIL dipilih karena adanya isu
islamophobia pada  saat Presidential Election 2024 Dberlangsung.

Berdasarkan hasil temuanuji beda pada penelitian ini yang dipaparkan pada

bab 4 (empat); maka penelitian-ini dapat ditarik beberapa kesimpulan

sebagai berikut:

1. Berdasarkan hasil pengujian—hipotesis Kkedua menunjukkan bahwa
adanya perbedaan antara average abnormalreturn tujuh hari sebelum
dan sesudah peristiwa presidential election 2024 di Amerika Serikat.
Hal ini mencerminkan bahwa pasar telah mengantisipasi hasil pemilu
dan telah mencerminkan informasi tersebut ke dalam harga saham
sebelum peristiwa terjadic Dengan demikian, tidak tetjadi perubahan
signifikan pada refurn “yang dihasilkan, yang dapat diartikan bahwa
efisiensi pasar dalam menyerap informasi berskala global berjalan
relatif cepat, sehingga tidak menimbulkan reaksi berlebih pada return
saham yang terdaftar di Jakarta Islamic Index.

2. Berdasarkan hasil pengujian hipotesis kedua menunjukkan bahwa
adanya perbedaan antara average trading volume activity tujuh hari
sebelum dan sesudah peristiwa presidential election 2024 di Amerika
Serikat. Hal ini mencerminkan adanya perubahan perilaku investor
dalam merespons ketidakpastian politik global, di mana volume
perdagangan menurun signifikan setelah hasil pemilu diumumkan.
Penurunan ini dapat diartikan sebagai bentuk kehati-hatian investor
dalam melakukan transaksi, seiring dengan mulai meredanya

ketidakpastian dan pasar yang telah mulai menyerap informasi terkait
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Berdasarkan penelitian yang telah dilakukan mengenai reaksi JII
atas terjadinya peristiwa Presidential Electin 2024 di Amerika Serikat,
maka berit ini terdapat bebearapa saran yang dapat diberikan oleh peneliti
diantaranya:

1. Bagi akademiasi

Adanya peristiwa. midterm Election Amerika Serikatyang akan terjadi

el EHer Labay JIuyauod wiz edusy

undede ynjusg WLRE ju| 5[[N3 BT Ynan (35 neie ueBegass yedvequedwaw uep ueywnunBysw Busig)g 'z

pada tahun 2026. Dengan melihat adanya kebijakan-kebijakan dan
beragam peristiwa poltik yang terjadi dari tahun 2024 hingga saat ini,
maka diasarankan bagi akademisi selanjutnya yang meneliti terkait
reaksi pasar atas peristiwa Midterm Election yang bertujuan untuk
melihat perbandingan dari sebelum dan sesudah peristiwa tersebut.
Selain itu, penulis menyarankan bagi peneliti selanjutnya untuk dapat
mengganti atau menambahkan variabel yang berbeda selain variabel
yang digunakan penulis pada penelitian ini: Dengan harapan, agar

penelitian sejenis dapat berkembang

B ENR LsBapy Yirysp)od aeles Bued vebuipusdsy meyiBnis yepiy uadiynBusg o
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2.. Bagi investor
Berdasarkan temuan dari-penelitian ini, penulis memberikan beberapa
rekomendasi bagi investor untuk lebih.memperhatikan aspek volatilitas
dan likuditas pasar saat menghadapi peristiwa global yang berpotensi

mempengaruhi sentiment, serta melakukan strategi diversifikasi

 saquuns uepngaduaw uep ueywniueausw edusy juj 5|y eiiey ynan|=2s nege uejbegas dgnbuaw busiepg |

portofolio " guna..meminimalkan risiko. Dalam menghadapai periode
ketidakpastian, investorjuga.dapat mempertimbangkanpendekatan wait
and see untuk menghindari pengambilan Keputusan yang reaktif dan

spekulaitf
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jEiE F 10/30/2024 895 10.005586502
2 5’ E Er & 10/31/2024 900 0.005555556
=z - 11/1/2024 900 0
nd BE = 11/4/2024 915 0.016393443
3458 @ 10/24/2024 1415
3 .
3 :{ 2 E g_ 10/25/2024 1400 -0.010714286
5 = a 10/28/2024 1460 0.04109589
o 0m
E 2 2 ¥ ;ﬁ' 10/29/2024 |\ oio | 1455 -0.003436426
b3 g = = 10/30/2024 1410 -0.031914894
EE EX 10/31/2024 1400 -0.007142857
g9 FE 11/1/2024 1390 -0.007194245
8 = a5
E g 5% 11/4/2024 1365 -0.018315018
gl 10/24/2024 3680
E Foo 10/25/2024 3660 -0.005464481
5] %E 10/28/2024 3680 0.005434783
S25¢ 10/29/2024 3630 <0:013774105
EE g3 ADRO
B LE- 10/30/2024 3640 0.002747253
g =223 10/31/2024 3620 -0.005524862
Y 11/1/2024 3790 0.044854881
= =
Tdqg E’ 11/4/2024 3930 0.03562341
o223 10/24/2024 1420
3 E‘?‘:: 10/25/2024 1410 -0.007092199
gr g; 10/28/2024 1360 -0.036764706
E 5E 10/29/2024 | oy | 1350 -0.007407407
= 3
5 ; - 10/30/2024 1395 0.032258065
T g 3 10/31/2024 1350 -0.033333333
3 FS 11/1/2024 1350 0
3
- 11/4/2024 1300 -0.038461538
gz 10/24/2024 9225
;& 10/25/2024 9225 0
= 10/28/2024 9225 0
'E' 10/29/2024 | 1y | 9425 0.021220159
2 10/30/2024 9275 -0.016172507
E 10/31/2024 9175 -0.010899183
=
3 11/1/2024 9025 -0.016620499
o 11/4/2024 9000 -0.002777778
7]
=
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el EHer Labay JIuyauod wiz edusy

s, ©
| 3 B
J% -
g ‘_ff =
s . 'EE Tanggal Emiten | Harga Realized Return
O rua W 10/24/2024 1620
EerEin g 10/25/2024 1585 -0.022082019
o 3 r
284 2 - 10/28/2024 1610 0.01552795
3g53 - = 10/29/2024 1615 0.003095975
es s m /25/ ANTM
[T =] -3 .
= o 10/30/2024 1630 01009202454
5 ES E ¥ 10/31/2024 1600 -0.01875
2 5’ E Er & 11/1/2024 1520 -0.052631579
85 8o = 11/4/2024 1525 0.003278689
Fl E =0 . .
nd BE = 10/24/2024 5275
3458 @ 10/25/2024 5225 -0.009569378
3 .
kL Eas E 2 10/28/2024 5250 0.004761905
5 = a 10/29/2024 od 5125 -0.024390244
= 0
e335 F 10/30/2024 5200 0.014423077
E 3 ,E;E_ = 10/31/2024 5100 -0.019607843
EE EX 11/1/2024 5075 -0.004926108
g2ic 11/4/2024 5125 0.009756098
BaES 10/24/2024 3090
FpIE 10/25/2024 3010 £0.026578073
s FE8 10/28/2024 3010 0
=) -ETE 10/29/2024 | oo 2950 -0.020338983
558 10/30/2024 2960 0:003378378
L
Ee B2 10/31/2024 3030 0.02310231
g 2 Eis 11/1/2024 2950 -0.027118644
Y 11/4/2024 2940 -0.003401361
P
T g 'L 10/24/2024 362
B 23 10/25/2024 350 -0.034285714
3 E‘?‘:: 10/28/2024 374 0.064171123
& =
S EE 10/29/2024 | oo 376 0.005319149
E i 10/30/2024 386 0.025906736
¥ RE 10/31/2024 368 -0.048913043
B iE 11/1/2024 378 0.026455026
3 FS 11/4/2024 382 0.010471204
3
- 10/24/2024 1020
2 10/25/2024 1010 -0.00990099
;& 10/28/2024 1000 -0.01
= 10/29/2024 1000 0
g /29/ BRPT
g 10/30/2024 995 -0.005025126
2 10/31/2024 995 0
E 11/1/2024 985 -0.010152284
=
3 11/4/2024 970 -0.015463918
A
=
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e, ©
[ S
0. ‘_ff -3
e,
s . 'EE Tanggal Emiten | Harga Realized Return
T 10/24/2024 5150
FesEnig 10/25/2024 5150 0
4 T =y
g2e3F = 10/28/2024 5125 -0.004878049
383~ & 10/29/2024 5275 0.028436019
EEah CPIN
8378 S 10/30/2024 5125 “0:029268293
E oz 2 .E . 10/31/2024 5250 0.023809524
2 5’ E Er & 11/1/2024 4890 -0.073619632
sz - 11/4/2024 4980 0.018072289
g8 fEF = 10/24/2024 2260
3 =T i i
3532 @ 10/25/2024 2270 0.004405286
23z
iFa: g 10/28/2024 2250 -0.008888889
5 = a 10/29/2024 e 2280 0.013157895
Fa 7]
e335 F 10/30/2024 2260 -0.008849558
38 2 10/31/2024 2250 -0.004444444
8339 11/1/2024 2250 0
g2ic 11/4/2024 2240 -0.004464286
Bl &5 10/24/2024 72
FpIE 10/25/2024 70 £0.028571429
E Foo 10/28/2024 68 -0.029411765
=) %E 10/29/2024 | 70 0.028571429
e8¢ 10/30/2024 71 0.014084507
R 5 E‘ =
b5 ba 10/31/2024 68 -0.044117647
J 83t
53E3 11/1/2024 68 0
== E‘%— 11/4/2024 65 -0.046153846
Sgygt 10/24/2024 12525
-]
B3 10/25/2024 12650 0.009881423
[ = o
3 b= 10/28/2024 12650 0
g g; 10/29/2024 | | o0 | 112575 -0.005964215
E HE 10/30/2024 12450 -0.010040161
= -
£ ; = 10/31/2024 12325 -0.010141988
B iE 11/1/2024 12100 -0.018595041
3 FS 11/4/2024 12325 0.018255578
3
- 10/24/2024 4120
2 10/25/2024 4070 -0.012285012
;& 10/28/2024 4020 -0.012437811
= 10/29/2024 | |\ o | 3990 -0.007518797
'E' 10/30/2024 3870 -0.031007752
2 10/31/2024 3820 -0.013089005
E 11/1/2024 3800 -0.005263158
=
3 11/4/2024 3770 -0.00795756
A
=
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el EHer Labay JIuyauod wiz edusy

e
| 3 -
J% -
g ‘_ff =
- angga miten arga ealized Return
ok Spe _;‘ Tanggal | Emiten | H Realized R
T 10/24/2024 7525
ErrEn 3 10/25/2024 7500 -0.003333333
o 3 r
2ae2y = 10/28/2024 7525 0.003322259
383~ & 10/29/2024 7575 0.00660066
pger o INDF
8378 S 10/30/2024 7475 “0:013377926
E 2 2 B - 10/31/2024 7600 0.016447368
2 5’ E Er & 11/1/2024 7300 -0.04109589
=z - 11/4/2024 7450 0.020134228
nd BE = 10/24/2024 8050
3458 @ 10/25/2024 8025 -0.003115265
23z
iFa: g 10/28/2024 8175 0.018348624
5 3 E = a 10/29/2024 NG 8225 0.006079027
e335 F 10/30/2024 8125 -0.012307692
38 2 10/31/2024 8075 -0.00619195
EE g @ 11/1/2024 7625 -0.059016393
g9 8= 11/4/2024 7325 -0.040955631
@ s 3F -
Bl &5 10/24/2024 25675
FpIE 10/25/2024 25525 £0.005876592
s FE8 10/28/2024 25525 0
c 5 -ETE 10/29/2024 | .- | 25450 -0.002946955
e8¢ 10/30/2024 25150 <0:011928429
L
Ee B2 10/31/2024 25075 -0.002991027
53E3 11/1/2024 25500 0.016666667
Y 11/4/2024 25125 -0.014925373
ll -
T g 3 E’ 10/24/2024 1645
B 23 10/25/2024 1620 -0.015432099
3 E‘?‘:: 10/28/2024 1630 0.006134969
=n = " &
3 g 10/29/2024 | oo | [1615 0.009287926
E HE 10/30/2024 1605 -0.00623053
= -
g ; = 10/31/2024 1615 0.00619195
B iE 11/1/2024 1570 -0.02866242
3 FS 11/4/2024 1590 0.012578616
3
- 10/24/2024 1735
2 10/25/2024 1695 -0.02359882
g 10/28/2024 1700 0.002941176
= 10/29/2024 1690 -0.00591716
3 MAPI
g 10/30/2024 1670 -0.011976048
5 10/31/2024 1580 -0.056962025
E 11/1/2024 1605 0.015576324
=
3 11/4/2024 1550 -0.035483871
A
=
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el EHer Labay JIuyauod wiz edusy

wame:, ©
T
a% -
o Fff
s . 'EE Tanggal Emiten | Harga Realized Return
T 1/1/1900 530
EerEin g 10/25/2024 525 -0.00952381
[ 3 —
284 2 - 10/28/2024 530 0.009433962
3g§3 - ;2 10/29/2024 |\ oy | 525 -0.00952381
g 3 %E E 10/30/2024 520 -0:009615385
5 ES E ¥ 10/31/2024 550 0.054545455
2 5E 3 & 11/1/2024 540 -0.018518519
el = 11/4/2024 530 -0.018867925
nd BE = 10/24/2024 2530
3458 @ 10/25/2024 2450 -0.032653061
23z
iFa: 2 10/28/2024 2420 -0.012396694
5 = a 10/29/2024 MDKA 2360 -0.025423729
Fa i v}
e335 F 10/30/2024 2390 0.012552301
38 2 10/31/2024 2420 0.012396694
EE EX 11/1/2024 2350 -0.029787234
g9 L 11/4/2024 2320 -0.012931034
8 = a5
B A L5 10/24/2024 1345
FpIE 10/25/2024 1305 £0.030651341
E Foo 10/28/2024 1245 -0,048192771
ez 53 10/29/2024 | oo | 1235 -0.008097166
SR8 10/30/2024 1285 0:038910506
R 5 E‘ =
g b= 10/31/2024 1280 -0.00390625
3 8%k
g 2 B 11/1/2024 1265 -0.011857708
g5 11/4/2024 1275 0.007843137
rake
Tgok 10/24/2024 1530
-]
B3 10/25/2024 1500 -0.02
L& ==y
3 b= 10/28/2024 1500 0
Iy =
10/29/2024 1495 -0.003344482
s f& /25/ PGAS
E §f 10/30/2024 1505 0.006644518
£ ; = 10/31/2024 1565 0.038338658
B iE 11/1/2024 1530 -0.022875817
3 FS 11/4/2024 1510 -0.013245033
3
r 10/24/2024 1130
2 10/25/2024 1125 -0.004444444
;& 10/28/2024 1110 -0.013513514
= 10/29/2024 | . | 1110 0
'E' 10/30/2024 1090 -0.018348624
2 10/31/2024 1090 0
E 11/1/2024 1080 -0.009259259
=
3 11/4/2024 1065 -0.014084507
A
=
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e, ©
I
a% -
o Fff
s . 'EE Tanggal Emiten | Harga Realized Return
9w ol 3 10/24/2024 2920
EerEin g 10/25/2024 2880 -0.013888889
o 3 r
2 tE @ 2 'E. = 10/28/2024 2870 -0.003484321
383 - F 10/29/2024 2850 -0.007017544
REUR - PTBA
&3 g o 10/30/2024 2840 201003521127
E oz 2 .E . 10/31/2024 2960 0.040540541
2 5’ E Er & 11/1/2024 2920 -0.01369863
85 8o - 11/4/2024 2870 -0.017421603
a E =] . .
nd BE = 10/24/2024 4290
3458 @ 10/25/2024 4390 0.022779043
3 .
kL Eas E 2 10/28/2024 4140 -0.060386473
5 = a 10/29/2024 SMeR b 4110 -0.00729927
= 0
e335 F 10/30/2024 3910 -0.051150895
38 2 10/31/2024 3950 0.010126582
EE EX 11/1/2024 3810 -0.036745407
£ g = 11/4/2024 3610 -0.055401662
Ed B5 10/24/2024 2900
FpIE 10/25/2024 2910 0.003436426
E Foo 10/28/2024 2920 0.003424653
L E3
E 10/29/2024 2 -0.006896552
: g £ 2 /29/20 TLKM 900 9655
o Ep 10/30/2024 2900 0
L
Ee EE 10/31/2024 2820 -0.028368794
g =223 11/1/2024 2780 -0.014388489
E @ &
= =53 11/4/2024 2800 0.007142857
Tdg & 10/24/2024 26875
B3 10/25/2024 26800 -0.002798507
3 E‘?‘:: 10/28/2024 26800 0
T = O &
S EE 10/29/2024 | < | 126350 0.017077799
E 27 10/30/2024 26425 0.002838221
= E]
5 ; - 10/31/2024 27450 0.037340619
B iE 11/1/2024 27250 -0.00733945
3 FS 11/4/2024 27350 0.003656307
3
- 10/24/2024 2130
2 10/25/2024 2100 -0.014285714
;& 10/28/2024 2020 -0.03960396
= 10/29/2024 2020 0
T 10?30;2024 UNVR 1™ 960 0.030612245
B -VU.
]
2 10/31/2024 1965 0.002544529
E 11/1/2024 1955 -0.00511509
=
3 11/4/2024 1870 -0.045454545
A
=
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Lampiran 4 Perhitugnan Realized Return sesudah peristiwa Presidential

Election
Tanggal Emiten | Harga Realized Return

11/5/2024 915
11/6/2024 855 -0.070175439
11/7/2024 830 -0.030120482
11/8/2024 ACES 830 0
11/11/2024 840 0.011904762
11/12/2024 830 -0.012048193
11/13/2024 835 0.005988024
11/14/2024 825 -0.012121212
11/5/2024 1395
11/6/2024 1350 -0.033333333
11/7/2024 1360 0.007352941
11/8/2024 ADMR 1395 0.025089606
11/11/2024 1345 -0.037174721
11/12/2024 1375 0.021818182
11/13/2024 1365 <0.007326007
11/14/2024 1330 -0.026315789
11/5/2024 4040
11/6/2024 4010 -0.007481297
11/7/2024 3920 -0.022959184
11/8/2024 ADRO 3830 -0.023498695
11/11/2024 3740 -0.024064171
11/12/2024 3820 0.020942408
11/13/2024 3920 0.025510204
11/14/2024 3830 -0.023498695
11/5/2024 1360
11/6/2024 1340 -0.014925373
11/7/2024 1310 <0.022900763
11/8/2024 R 1375 0.047272727
11/11/2024 1380 0.003623188
11/12/2024 1350 -0.022222222
11/13/2024 1370 0.01459854
11/14/2024 1350 -0.014814815
11/5/2024 9000
11/6/2024 9200 0.02173913
11/7/2024 8700 -0.057471264
11/8/2024 AMMN 9000 0.033333333
11/11/2024 9250 0.027027027
11/12/2024 9525 0.028871391
11/13/2024 9500 -0.002631579
11/14/2024 9350 -0.016042781
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Tanggal Emiten | Harga Realized Return
11/5/2024 1575
11/6/2024 1540 -0.022727273
11/7/2024 1575 0.022222222
11/8/2024 ANTM 1585 0.006309148
11/11/2024 1530 -0.035947712
11/12/2024 1565 0.022364217
11/13/2024 1500 -0.043333333
11/14/2024 1480 -0.013513514
11/5/2024 5175
11/6/2024 5050 -0.024752475
11/7/2024 5000 -0.01
11/8/2024 AS| 4960 -0.008064516
11/11/2024 4970 0.002012072
11/12/2024 4970 0
11/13/2024 5025 0.010945274
11/14/2024 4950 <0.015151515
11/5/2024 2970
11/6/2024 2900 -0.024137931
11/7/2024 2850 -0.01754386
11/8/2024 BRIS 2860 0.003496503
11/11/2024 2820 -0.014184397
11/12/2024 2880 0.020833333
11/13/2024 2890 0.003460208
11/14/2024 2850 -0.014035088
11/5/2024 412
11/6/2024 440 0.063636364
11/7/2024 398 -0.105527638
11/8/2024 3Bois 450 0.115555556
11/11/2024 494 0.089068826
11/12/2024 470 -0.05106383
11/13/2024 440 -0.068181818
11/14/2024 416 -0.057692308
11/5/2024 965
11/6/2024 930 -0.037634409
11/7/2024 890 -0.04494382
11/8/2024 BRPT 940 0.053191489
11/11/2024 930 -0.010752688
11/12/2024 905 -0.027624309
11/13/2024 890 -0.016853933
11/14/2024 885 -0.005649718
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Tanggal Emiten | Harga Realized Return
11/5/2024 4900
11/6/2024 5075 0.034482759
11/7/2024 4890 -0.037832311
11/8/2024 CPIN 4860 -0.00617284
11/11/2024 4760 -0.021008403
11/12/2024 4800 0.008333333
11/13/2024 4870 0.014373717
11/14/2024 4880 0.00204918
11/5/2024 2230
11/6/2024 2220 -0.004504505
11/7/2024 2210 -0.004524887
11/8/2024 Evcl 2210 0
11/11/2024 2140 -0.03271028
11/12/2024 2130 -0.004694836
11/13/2024 2150 0.009302326
11/14/2024 2160 0.00462963
11/5/2024 66
11/6/2024 64 -0.03125
11/7/2024 61 -0.049180328
11/8/2024 GOTO 63 0.031746032
11/11/2024 65 0.030769231
11/12/2024 68 0.044117647
11/13/2024 67 -0.014925373
11/14/2024 65 -0.030769231
11/5/2024 12600
11/6/2024 12150 -0.037037037
11/7/2024 12075 -0.00621118
11/8/2024 . 12100 0.002066116
11/11/2024 11950 -0.012552301
11/12/2024 11850 -0.008438819
11/13/2024 11850 0
11/14/2024 11450 -0.034934498
11/5/2024 3840
11/6/2024 3730 -0.029490617
11/7/2024 3730 0
11/8/2024 INCO 3820 0.023560209
11/11/2024 3700 -0.032432432
11/12/2024 3680 -0.005434783
11/13/2024 3740 0.016042781
11/14/2024 3810 0.018372703
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Tanggal Emiten | Harga Realized Return

11/5/2024 7875

11/6/2024 7800 -0.009615385
11/7/2024 7900 0.012658228
11/8/2024 INDE 7700 -0.025974026
11/11/2024 7800 0.022820513
11/12/2024 7850 0.006369427
11/13/2024 7725 -0.01618123
11/14/2024 7700 -0.003246753
11/5/2024 7275

11/6/2024 7375 0.013559322
11/7/2024 7400 0.003378378
11/8/2024 INKP 7300 -0.01369863
11/11/2024 7100 -0.028169014
11/12/2024 7125 0.003508772
11/13/2024 7200 0.010416667
11/14/2024 7100 <0.014084507
11/5/2024 25375

11/6/2024 25250 -0.004950495
11/7/2024 25425 0.006882989
11/8/2024 T™MG 25250 -0.006930693
11/11/2024 25150 -0.003976143
11/12/2024 25700 0.021400778
11/13/2024 26200 0.019083969
11/14/2024 26300 0.003802281
11/5/2024 1600

11/6/2024 1590 -0.006289308
11/7/2024 1570 -0.012738854
11/8/2024 Klsr 1540 -0.019480519
11/11/2024 1510 -0.01986755
11/12/2024 1500 -0.006666667
11/13/2024 1500 0
11/14/2024 1450 -0.034482759
11/5/2024 1555

11/6/2024 1465 -0.061433447
11/7/2024 1445 -0.01384083
11/8/2024 MAP 1490 0.030201342
11/11/2024 1470 -0.013605442
11/12/2024 1465 -0.003412969
11/13/2024 1425 -0.028070175
11/14/2024 1405 -0.014234875
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Tanggal Emiten | Harga Realized Return
11/5/2024 525
11/6/2024 525 0
11/7/2024 505 -0.03960396
11/8/2024 MBMA 515 0.019417476
11/11/2024 500 =0.03
11/12/2024 492 -0.016260163
11/13/2024 540 0.088888889
11/14/2024 530 -0.018867925
11/5/2024 2300
11/6/2024 2270 -0.013215859
11/7/2024 2270 0
11/8/2024 K DKA 2240 -0.013392857
11/11/2024 2200 -0.018181818
11/12/2024 2180 -0.009174312
11/13/2024 2240 0.026785714
11/14/2024 2180 <0.027522936
11/5/2024 1265
11/6/2024 1205 -0.049792531
11/7/2024 1225 0.016326531
11/8/2024 MEDC 1230 0.004065041
11/11/2024 1210 -0.016528926
11/12/2024 1180 -0.025423729
11/13/2024 1185 0.004219409
11/14/2024 1145 -0.034934498
11/5/2024 1515
11/6/2024 1515 0
11/7/2024 1560 0.028846154
11/8/2024 BBAS 1530 -0.019607843
11/11/2024 1495 -0.023411371
11/12/2024 1525 0.019672131
11/13/2024 1505 -0.013289037
11/14/2024 1480 -0.016891892
11/5/2024 1070
11/6/2024 1055 -0.014218009
11/7/2024 1030 -0.024271845
11/8/2024 PGEO 1035 0.004830918
11/11/2024 1015 -0.019704433
11/12/2024 1045 0.028708134
11/13/2024 1080 0.032407407
11/14/2024 1050 -0.028571429
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Tanggal Emiten | Harga Realized Return

11/5/2024 2890

11/6/2024 2860 -0.01048951
11/7/2024 2830 -0.010600707
11/8/2024 PTBA 2800 -0.010714286
11/11/2024 2770 -0.010830325
11/12/2024 2870 0.034843206
11/13/2024 2810 -0.021352313
11/14/2024 2770 -0.014440433
11/5/2024 3630

11/6/2024 3650 0.005479452
11/7/2024 3660 0.00273224
11/8/2024 EVGR 3630 -0.008264463
11/11/2024 3550 -0.022535211
11/12/2024 3600 0.013888889
11/13/2024 3690 0.024390244
11/14/2024 3630 <0.016528926
11/5/2024 2770

11/6/2024 2740 -0.010948905
11/7/2024 2760 0.007246377
11/8/2024 TLKM 2750 -0.003636364
11/11/2024 2690 -0.022304833
11/12/2024 2600 -0.034615385
11/13/2024 2580 -0.007751938
11/14/2024 2530 -0.019762846
11/5/2024 27000

11/6/2024 27200 0.007352941
11/7/2024 27225 0.000918274
11/8/2024 h 27450 0.008196721
11/11/2024 26100 -0.051724138
11/12/2024 26725 0.023386342
11/13/2024 26400 -0.012310606
11/14/2024 25975 -0.016361886
11/5/2024 1780

11/6/2024 1755 -0.014245014
11/7/2024 1735 -0.011527378
11/8/2024 UNVR 1760 0.014204545
11/11/2024 1740 -0.011494253
11/12/2024 1825 0.046575342
11/13/2024 1800 -0.013888889
11/14/2024 1770 -0.016949153
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Lampiran 5 Perhitugnan Abnormal Return sebelum peristiwa Presidential

Election
Tanggal Emiten Harga Realized Return Abnormal Return
10/24/2024 910
10/25/2024 915 0.005464481 0.013678382
10/28/2024 920 0.005434783 0.006152834
10/29/2024 ACES 900 -0.022222222 -0.021125047
10/30/2024 895 -0.005586592 -0.003824227
10/31/2024 900 0.005555556 0.013732545
11/1/2024 900 0 0.012280736
11/4/2024 915 0.016393443 0.01817587
10/24/2024 1415
10/25/2024 1400 -0.010714286 -0.002500384
10/28/2024 1460 0.04109589 0.041813942
10/29/2024 ADMR 1455 -0.003436426 -0.00233925
10/30/2024 1410 -0.031914894 -0.030152529
10/31/2024 1400 -0.007142857 0.001034133
11/1/2024 1390 -0.007194245 0.005086491
11/4/2024 1365 -0.018315018 -0.016532591
10/24/2024 3680
10/25/2024 3660 -0.005464481 0.00274942
10/28/2024 3680 0.005434783 0.006152834
10/29/2024 ADRO 3630 -0.013774105 -0.012676929
10/30/2024 3640 0.002747253 0.004509618
10/31/2024 3620 -0.005524862 0.002652128
11/1/2024 3790 0.044854881 0.057135617
11/4/2024 3930 0.03562341 0.037405837
10/24/2024 1420
10/25/2024 1410 -0.007092199 0.001121703
10/28/2024 1360 -0.036764706 -0.036046654
10/29/2024 AKRA 1350 -0.007407407 -0.006310232
10/30/2024 1395 0.032258065 0.034020429
10/31/2024 1350 -0.033333333 -0.025156344
11/1/2024 1350 0 0.012280736
11/4/2024 1300 -0.038461538 -0.036679111
10/24/2024 9225
10/25/2024 9225 0 0.008213901
10/28/2024 9225 0 0.000718051
10/29/2024 AMMN 9425 0.021220159 0.022317335
10/30/2024 9275 -0.016172507 -0.014410142
10/31/2024 9175 -0.010899183 -0.002722193
11/1/2024 9025 -0.016620499 -0.004339763
11/4/2024 9000 -0.002777778 -0.00099535
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Tanggal Emiten Harga Realized Return Abnormal Return
10/24/2024 1620
10/25/2024 1585 -0.022082019 -0.013868118
10/28/2024 1610 0.01552795 0.016246002
10/29/2024 ANTM 1615 0.003095975 0.004193151
10/30/2024 1630 0.009202454 0.010964819
10/31/2024 1600 -0.01875 -0.01057301
11/1/2024 1520 -0.052631579 -0.040350843
11/4/2024 1525 0.003278689 0.005061116
10/24/2024 5275
10/25/2024 5225 -0.009569378 -0.001355477
10/28/2024 5250 0.004761905 0.005479956
10/29/2024 ASl 5125 -0.024390244 :0.023293068
10/30/2024 5200 0.014423077 0.016185442
10/31/2024 5100 -0.019607843 -0.011430853
11/1/2024 5075 -0.004926108 0.007354627
11/4/2024 5125 0.009756098 0.011538525
10/24/2024 3090
10/25/2024 3010 -0.026578073 -0.018364172
10/28/2024 3010 0 0.000718051
10/29/2024 BRIS 2950 -0.020338983 <0.019241807
10/30/2024 2960 0.003378378 0.005140743
10/31/2024 3030 0.02310231 0.0312793
11/1/2024 2950 -0.027118644 -0.014837908
11/4/2024 2940 -0.003401361 -0.001618933
10/24/2024 362
10/25/2024 350 -0.034285714 -0.026071813
10/28/2024 374 0.064171123 0.064889174
10/29/2024 BRvs 376 0.005319149 0.006416325
10/30/2024 386 0.025906736 0.027669101
10/31/2024 368 -0.048913043 -0.040736054
11/1/2024 378 0.026455026 0.038735762
11/4/2024 382 0.010471204 0.012253632
10/24/2024 1020
10/25/2024 1010 -0.00990099 -0.001687089
10/28/2024 1000 -0.01 -0.009281949
10/29/2024 BRPT 1000 0 0.001097176
10/30/2024 995 -0.005025126 -0.003262761
10/31/2024 995 0 0.00817699
11/1/2024 985 -0.010152284 0.002128451
11/4/2024 970 -0.015463918 -0.01368149
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Tanggal Emiten Harga Realized Return Abnormal Return
10/24/2024 5150
10/25/2024 5150 0 0.008213901
10/28/2024 5125 -0.004878049 -0.004159997
10/29/2024 CPIN 5275 0.028436019 0.029533195
10/30/2024 5125 -0.029268293 -0.027505928
10/31/2024 5250 0.023809524 0.031986514
11/1/2024 4890 -0.073619632 -0.061338896
11/4/2024 4980 0.018072289 0.019854717
10/24/2024 2260
10/25/2024 2270 0.004405286 0.012619188
10/28/2024 2250 -0.008888889 -0.008170837
10/29/2024 EXCL 2280 0.013157895 0.01425507
10/30/2024 2260 -0.008849558 -0.007087193
10/31/2024 2250 -0.004444444 0.003732545
11/1/2024 2250 0 0.012280736
11/4/2024 2240 -0.004464286 -0.002681858
10/24/2024 72
10/25/2024 70 -0.028571429 -0.020357527
10/28/2024 68 -0.029411765 -0.028693713
10/29/2024 GoTO 70 0.028571429 0.029668604
10/30/2024 71 0.014084507 0.015846872
10/31/2024 68 -0.044117647 -0.035940657
11/1/2024 68 0 0.012280736
11/4/2024 65 -0.046153846 -0.044371419
10/24/2024 12525
10/25/2024 12650 0.009881423 0.018095324
10/28/2024 12650 0 0.000718051
10/29/2024 leap 12575 -0.005964215 -0.004867039
10/30/2024 12450 -0.010040161 -0.008277796
10/31/2024 12325 -0.010141988 -0.001964998
11/1/2024 12100 -0.018595041 -0.006314306
11/4/2024 12325 0.018255578 0.020038006
10/24/2024 4120
10/25/2024 4070 -0.012285012 -0.004071111
10/28/2024 4020 -0.012437811 -0.01171976
10/29/2024 INCO 3990 -0.007518797 -0.006421621
10/30/2024 3870 -0.031007752 -0.029245387
10/31/2024 3820 -0.013089005 -0.004912015
11/1/2024 3800 -0.005263158 0.007017578
11/4/2024 3770 -0.00795756 -0.006175132
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Tanggal Emiten Harga Realized Return Abnormal Return

10/24/2024 7525

10/25/2024 7500 -0.003333333 0.004880568
10/28/2024 7525 0.003322259 0.004040311
10/29/2024 INDE 7575 0.00660066 0.007697836
10/30/2024 7475 -0.013377926 -0.011615561
10/31/2024 7600 0.016447368 0.024624358
11/1/2024 7300 -0.04109589 -0.028815155
11/4/2024 7450 0.020134228 0.021916656
10/24/2024 8050

10/25/2024 8025 -0.003115265 0.005098637
10/28/2024 8175 0.018348624 0.019066675
10/29/2024 INKP 8225 0.006079027 0.007176203
10/30/2024 8125 -0.012307692 -0.010545327
10/31/2024 8075 -0.00619195 0.001985039
11/1/2024 7625 -0.059016393 -0.046735658
11/4/2024 7325 -0.040955631 -0.039173204
10/24/2024 25675

10/25/2024 25525 -0.005876592 0.00233731
10/28/2024 25525 0 0.000718051
10/29/2024 ITMG 25450 -0.002946955 <0.001849779
10/30/2024 25150 -0.011928429 -0.010166064
10/31/2024 25075 -0.002991027 0.005185963
11/1/2024 25500 0.016666667 0.028947402
11/4/2024 25125 -0.014925373 -0.013142946
10/24/2024 1645

10/25/2024 1620 -0.015432099 -0.007218197
10/28/2024 1630 0.006134969 0.006853021
10/29/2024 KieE 1615 -0.009287926 -0.00819075
10/30/2024 1605 -0.00623053 -0.004468165
10/31/2024 1615 0.00619195 0.01436894
11/1/2024 1570 -0.02866242 -0.016381685
11/4/2024 1590 0.012578616 0.014361044
10/24/2024 1735

10/25/2024 1695 -0.02359882 -0.015384919
10/28/2024 1700 0.002941176 0.003659228
10/29/2024 MAPI 1690 -0.00591716 -0.004819984
10/30/2024 1670 -0.011976048 -0.010213683
10/31/2024 1580 -0.056962025 -0.048785036
11/1/2024 1605 0.015576324 0.02785706
11/4/2024 1550 -0.035483871 -0.033701443
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Tanggal Emiten Harga Realized Return Abnormal Return

1/1/1900 530
10/25/2024 525 -0.00952381 -0.001309908
10/28/2024 530 0.009433962 0.010152014
10/29/2024 MBMA 525 -0.00952381 -0.008426634
10/30/2024 520 -0.009615385 -0.00785302
10/31/2024 550 0.054545455 0.062722444
11/1/2024 540 -0.018518519 -0.006237783
11/4/2024 530 -0.018867925 -0.017085497
10/24/2024 2530
10/25/2024 2450 -0.032653061 -0.02443916
10/28/2024 2420 -0.012396694 -0.011678643
10/29/2024 MDKA 2360 -0.025423729 :0.024326553
10/30/2024 2390 0.012552301 0.014314666
10/31/2024 2420 0.012396694 0.020573684
11/1/2024 2350 -0.029787234 -0.017506498
11/4/2024 2320 -0.012931034 -0.011148607
10/24/2024 1345
10/25/2024 1305 -0.030651341 -0.02243744
10/28/2024 1245 -0.048192771 -0.04747472
10/29/2024 MEDC 1235 -0.008097166 -0.00699999
10/30/2024 1285 0.038910506 0.040672871
10/31/2024 1280 -0.00390625 0.00427074
11/1/2024 1265 -0.011857708 0.000423028
11/4/2024 1275 0.007843137 0.009625565
10/24/2024 1530
10/25/2024 1500 -0.02 -0.011786099
10/28/2024 1500 0 0.000718051
10/29/2024 B As 1495 -0.003344482 -0.002247306
10/30/2024 1505 0.006644518 0.008406883
10/31/2024 1565 0.038338658 0.046515648
11/1/2024 1530 -0.022875817 -0.010595081
11/4/2024 1510 -0.013245033 -0.011462606
10/24/2024 1130
10/25/2024 1125 -0.004444444 0.003769457
10/28/2024 1110 -0.013513514 -0.012795462
10/29/2024 PGEO 1110 0 0.001097176
10/30/2024 1090 -0.018348624 -0.016586259
10/31/2024 1090 0 0.00817699
11/1/2024 1080 -0.009259259 0.003021476
11/4/2024 1065 -0.014084507 -0.012302079
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Tanggal Emiten Harga Realized Return Abnormal Return

10/24/2024 2920

10/25/2024 2880 -0.013888889 -0.005674988
10/28/2024 2870 -0.003484321 -0.002766269
10/29/2024 PTBA 2850 -0.007017544 -0.005920368
10/30/2024 2840 -0.003521127 -0.001758762
10/31/2024 2960 0.040540541 0.04871753
11/1/2024 2920 -0.01369863 -0.001417894
11/4/2024 2870 -0.017421603 -0.015639175
10/24/2024 4290

10/25/2024 4390 0.022779043 0.030992945
10/28/2024 4140 -0.060386473 -0.059668422
10/29/2024 SMGR 4110 -0.00729927 :0.006202094
10/30/2024 3910 -0.051150895 :0.04938853
10/31/2024 3950 0.010126582 0.018303572
11/1/2024 3810 -0.036745407 -0.024464671
11/4/2024 3610 -0.055401662 -0.053619234
10/24/2024 2900

10/25/2024 2910 0.003436426 0.011650327
10/28/2024 2920 0.003424658 0.004142709
10/29/2024 TLKM 2900 -0.006896552 <0.005799376
10/30/2024 2900 0 0.001762365
10/31/2024 2820 -0.028368794 -0.020191805
11/1/2024 2780 -0.014388489 -0.002107754
11/4/2024 2800 0.007142857 0.008925285
10/24/2024 26875

10/25/2024 26800 -0.002798507 0.005415394
10/28/2024 26800 0 0.000718051
10/29/2024 TR 26350 -0.017077799 -0.015980623
10/30/2024 26425 0.002838221 0.004600586
10/31/2024 27450 0.037340619 0.045517609
11/1/2024 27250 -0.00733945 0.004941286
11/4/2024 27350 0.003656307 0.005438735
10/24/2024 2130

10/25/2024 2100 -0.014285714 -0.006071813
10/28/2024 2020 -0.03960396 -0.038885909
10/29/2024 UNVR 2020 0 0.001097176
10/30/2024 1960 -0.030612245 -0.02884988
10/31/2024 1965 0.002544529 0.010721519
11/1/2024 1955 -0.00511509 0.007165646
11/4/2024 1870 -0.045454545 -0.043672118
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Lampiran 6 Perhitugnan Abnormal Return sesudah peristiwa Presidential

Election
Tanggal Emiten | Harga Realized Return Abnormal Return

11/5/2024 915

11/6/2024 855 -0.070175439 -0.063203153
11/7/2024 830 -0.030120482 -0.011235803
11/8/2024 ACES 830 0 -0.009305599
11/11/2024 840 0.011904762 0.015003166
11/12/2024 830 -0.012048193 -0.015624018
11/13/2024 835 0.005988024 0.007416484
11/14/2024 825 -0.012121212 0.007003327
11/5/2024 1395

11/6/2024 1350 -0.033333333 -0.026361048
11/7/2024 1360 0.007352941 0.02623762
11/8/2024 ADMR 1395 0.025089606 0.015784007
11/11/2024 1345 -0.037174721 -0.034076317
11/12/2024 1375 0.021818182 0.018242357
11/13/2024 1365 -0.007326007 -0.005897548
11/14/2024 1330 -0.026315789 -0.007191251
11/5/2024 4040

11/6/2024 4010 -0.007481297 -0.000509012
11/7/2024 3920 -0.022959184 <0.004074505
11/8/2024 ADRO 3830 -0.023498695 -0.032804294
11/11/2024 3740 -0.024064171 -0.020965767
11/12/2024 3820 0.020942408 0.017366583
11/13/2024 3920 0.025510204 0.026938664
11/14/2024 3830 -0.023498695 -0.004374156
11/5/2024 1360

11/6/2024 1340 -0.014925373 -0.007953088
11/7/2024 1310 -0.022900763 -0.004016084
11/8/2024 ARR A 1375 0.047272727 0.037967128
11/11/2024 1380 0.003623188 0.006721592
11/12/2024 1350 -0.022222222 -0.025798047
11/13/2024 1370 0.01459854 0.016027
11/14/2024 1350 -0.014814815 0.004309724
11/5/2024 9000

11/6/2024 9200 0.02173913 0.028711416
11/7/2024 8700 -0.057471264 -0.038586585
11/8/2024 AMMN 9000 0.033333333 0.024027734
11/11/2024 9250 0.027027027 0.030125431
11/12/2024 9525 0.028871391 0.025295566
11/13/2024 9500 -0.002631579 -0.001203119
11/14/2024 9350 -0.016042781 0.003081758
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Tanggal Emiten | Harga Realized Return Abnormal Return

11/5/2024 1575

11/6/2024 1540 -0.022727273 -0.015754988
11/7/2024 1575 0.022222222 0.041106901
11/8/2024 ANTM 1585 0.006309148 -0.002996451
11/11/2024 1530 -0.035947712 -0.032849309
11/12/2024 1565 0.022364217 0.018788392
11/13/2024 1500 -0.043333333 -0.041904874
11/14/2024 1480 -0.013513514 0.005611025
11/5/2024 5175

11/6/2024 5050 -0.024752475 -0.01778019
11/7/2024 5000 -0.01 0.008884679
11/8/2024 ASI| 4960 -0.008064516 :0.017370115
11/11/2024 4970 0.002012072 0.005110476
11/12/2024 4970 0 -0.003575825
11/13/2024 5025 0.010945274 0.012373733
11/14/2024 4950 -0.015151515 0.003973024
11/5/2024 2970

11/6/2024 2900 -0.024137931 -0.017165646
11/7/2024 2850 -0.01754386 0.001340819
11/8/2024 BRIS 2860 0.003496503 <0.005809096
11/11/2024 2820 -0.014184397 -0.011085993
11/12/2024 2880 0.020833333 0.017257508
11/13/2024 2890 0.003460208 0.004888667
11/14/2024 2850 -0.014035088 0.005089451
11/5/2024 412

11/6/2024 440 0.063636364 0.070608649
11/7/2024 398 -0.105527638 -0.086642959
11/8/2024 Bkis 450 0.115555556 0.106249957
11/11/2024 494 0.089068826 0.09216723
11/12/2024 470 -0.05106383 -0.054639655
11/13/2024 440 -0.068181818 -0.066753359
11/14/2024 416 -0.057692308 -0.038567769
11/5/2024 965

11/6/2024 930 -0.037634409 -0.030662123
11/7/2024 890 -0.04494382 -0.026059141
11/8/2024 BRPT 940 0.053191489 0.04388589
11/11/2024 930 -0.010752688 -0.007654284
11/12/2024 905 -0.027624309 -0.031200134
11/13/2024 890 -0.016853933 -0.015425473
11/14/2024 885 -0.005649718 0.013474821
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Tanggal Emiten | Harga Realized Return Abnormal Return
11/5/2024 4900
11/6/2024 5075 0.034482759 0.041455044
11/7/2024 4890 -0.037832311 -0.018947632
11/8/2024 CPIN 4860 -0.00617284 -0.015478439
11/11/2024 4760 -0.021008403 -0.01791
11/12/2024 4800 0.008333333 0.004757508
11/13/2024 4870 0.014373717 0.015802176
11/14/2024 4880 0.00204918 0.021173719
11/5/2024 2230
11/6/2024 2220 -0.004504505 0.002467781
11/7/2024 2210 -0.004524887 0.014359792
11/8/2024 EXCL 2210 0 :0.009305599
11/11/2024 2140 -0.03271028 -0.029611877
11/12/2024 2130 -0.004694836 -0.008270661
11/13/2024 2150 0.009302326 0.010730785
11/14/2024 2160 0.00462963 0.023754168
11/5/2024 66
11/6/2024 64 -0.03125 -0.024277715
11/7/2024 61 -0.049180328 -0.030295649
11/8/2024 GOTO 63 0.031746032 0.022440433
11/11/2024 65 0.030769231 0.033867635
11/12/2024 68 0.044117647 0.040541822
11/13/2024 67 -0.014925373 -0.013496914
11/14/2024 65 -0.030769231 -0.011644692
11/5/2024 12600
11/6/2024 12150 -0.037037037 -0.030064752
11/7/2024 12075 -0.00621118 0.012673499
11/8/2024 & cp 12100 0.002066116 -0.007239483
11/11/2024 11950 -0.012552301 -0.009453898
11/12/2024 11850 -0.008438819 -0.012014644
11/13/2024 11850 0 0.00142846
11/14/2024 11450 -0.034934498 -0.015809959
11/5/2024 3840
11/6/2024 3730 -0.029490617 -0.022518331
11/7/2024 3730 0 0.018884679
11/8/2024 INCO 3820 0.023560209 0.01425461
11/11/2024 3700 -0.032432432 -0.029334029
11/12/2024 3680 -0.005434783 -0.009010608
11/13/2024 3740 0.016042781 0.01747124
11/14/2024 3810 0.018372703 0.037497242
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Tanggal Emiten | Harga Realized Return Abnormal Return

11/5/2024 7875

11/6/2024 7800 -0.009615385 -0.002643099
11/7/2024 7900 0.012658228 0.031542907
11/8/2024 INDE 7700 -0.025974026 -0.035279625
11/11/2024 7800 0.012820513 0.015918917
11/12/2024 7850 0.006369427 0.002793602
11/13/2024 7725 -0.01618123 -0.01475277
11/14/2024 7700 -0.003246753 0.015877786
11/5/2024 7275

11/6/2024 7375 0.013559322 0.020531607
11/7/2024 7400 0.003378378 0.022263058
11/8/2024 INKP 7300 -0.01369863 :0.023004229
11/11/2024 7100 -0.028169014 :0.02507061
11/12/2024 7125 0.003508772 -6.70531E-05
11/13/2024 7200 0.010416667 0.011845126
11/14/2024 7100 -0.014084507 0.005040032
11/5/2024 25375

11/6/2024 25250 -0.004950495 0.00202179
11/7/2024 25425 0.006882989 0.025767668
11/8/2024 MG 25250 -0.006930693 <0.016236292
11/11/2024 25150 -0.003976143 -0.000877739
11/12/2024 25700 0.021400778 0.017824953
11/13/2024 26200 0.019083969 0.020512429
11/14/2024 26300 0.003802281 0.02292682
11/5/2024 1600

11/6/2024 1590 -0.006289308 0.000682977
11/7/2024 1570 -0.012738854 0.006145826
11/8/2024 n 1540 -0.019480519 -0.028786118
11/11/2024 1510 -0.01986755 -0.016769146
11/12/2024 1500 -0.006666667 -0.010242492
11/13/2024 1500 0 0.00142846
11/14/2024 1450 -0.034482759 -0.01535822
11/5/2024 1555

11/6/2024 1465 -0.061433447 -0.054461162
11/7/2024 1445 -0.01384083 0.005043849
11/8/2024 MAP 1490 0.030201342 0.020895743
11/11/2024 1470 -0.013605442 -0.010507038
11/12/2024 1465 -0.003412969 -0.006988794
11/13/2024 1425 -0.028070175 -0.026641716
11/14/2024 1405 -0.014234875 0.004889663
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Tanggal Emiten | Harga Realized Return Abnormal Return
11/5/2024 525
11/6/2024 525 0 0.006972285
11/7/2024 505 -0.03960396 -0.020719281
11/8/2024 MBMA 515 0.019417476 0.010111877
11/11/2024 500 -0:03 -0.026901596
11/12/2024 492 -0.016260163 -0.019835988
11/13/2024 540 0.088888889 0.090317349
11/14/2024 530 -0.018867925 0.000256614
11/5/2024 2300
11/6/2024 2270 -0.013215859 -0.006243574
11/7/2024 2270 0 0.018884679
11/8/2024 MDKA 2240 -0.013392857 :0.022698456
11/11/2024 2200 -0.018181818 -0.015083414
11/12/2024 2180 -0.009174312 -0.012750137
11/13/2024 2240 0.026785714 0.028214174
11/14/2024 2180 -0.027522936 -0.008398397
11/5/2024 1265
11/6/2024 1205 -0.049792531 -0.042820246
11/7/2024 1225 0.016326531 0.03521121
11/8/2024 MEDC 1230 0.004065041 <0.005240558
11/11/2024 1210 -0.016528926 -0.013430522
11/12/2024 1180 -0.025423729 -0.028999554
11/13/2024 1185 0.004219409 0.005647869
11/14/2024 1145 -0.034934498 -0.015809959
11/5/2024 1515
11/6/2024 1515 0 0.006972285
11/7/2024 1560 0.028846154 0.047730833
11/8/2024 B A 1530 -0.019607843 -0.028913442
11/11/2024 1495 -0.023411371 -0.020312968
11/12/2024 1525 0.019672131 0.016096306
11/13/2024 1505 -0.013289037 -0.011860577
11/14/2024 1480 -0.016891892 0.002232647
11/5/2024 1070
11/6/2024 1055 -0.014218009 -0.007245724
11/7/2024 1030 -0.024271845 -0.005387166
11/8/2024 PGEO 1035 0.004830918 -0.004474681
11/11/2024 1015 -0.019704433 -0.01660603
11/12/2024 1045 0.028708134 0.025132309
11/13/2024 1080 0.032407407 0.033835867
11/14/2024 1050 -0.028571429 -0.00944689
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Tanggal Emiten Harga Realized Return Abnormal Return

11/5/2024 2890

11/6/2024 2860 -0.01048951 -0.003517225
11/7/2024 2830 -0.010600707 0.008283972
11/8/2024 PTBA 2800 -0.010714286 -0.020019885
11/11/2024 2770 -0.010830325 -0.007731921
11/12/2024 2870 0.034843206 0.03126738
11/13/2024 2810 -0.021352313 -0.019923854
11/14/2024 2770 -0.014440433 0.004684106
11/5/2024 3630

11/6/2024 3650 0.005479452 0.012451737
11/7/2024 3660 0.00273224 0.02161692
11/8/2024 S 3630 -0.008264463 -0.017570062
11/11/2024 3550 -0.022535211 -0.019436808
11/12/2024 3600 0.013888889 0.010313064
11/13/2024 3690 0.024390244 0.025818704
11/14/2024 3630 -0.016528926 0.002595613
11/5/2024 2770

11/6/2024 2740 -0.010948905 -0.00397662
11/7/2024 2760 0.007246377 0.026131056
11/8/2024 TLKM 2750 -0.003636364 -0.012941963
11/11/2024 2690 -0.022304833 -0:019206429
11/12/2024 2600 -0.034615385 -0.03819121
11/13/2024 2580 -0.007751938 -0.006323478
11/14/2024 2530 -0.019762846 -0.000638307
11/5/2024 27000

11/6/2024 27200 0.007352941 0.014325226
11/7/2024 27225 0.000918274 0.019802953
11/8/2024 UNTR 27450 0.008196721 -0.001108878
11/11/2024 26100 -0.051724138 -0.048625734
11/12/2024 26725 0.023386342 0.019810517
11/13/2024 26400 -0.012310606 -0.010882146
11/14/2024 25975 -0.016361886 0.002762652
11/5/2024 1780

11/6/2024 1755 -0:014245014 -0.007272729
11/7/2024 1735 -0.011527378 0:007357302
11/8/2024 UNVR 1760 0.014204545 0.004898946
11/11/2024 1740 -0.011494253 -0.008395849
11/12/2024 1825 0.046575342 0.042999517
11/13/2024 1800 -0.013888889 -0.012460429
11/14/2024 1770 -0.016949153 0.002175386
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Lampiran 7 Perhitugnan Average Abnormal Return sebelum peristiwa

Presidential election
Tanggal Emiten Abnormal Return Average Abnormal Return (X1)

10/24/2024
10/25/2024 0.013678382
10/28/2024 0.006152834
10/29/2024 ACES -0.021125047 0.005581585
10/30/2024 -0.003824227

10/31/2024 0.013732545

11/1/2024 0.012280736

11/4/2024 0.01817587

10/24/2024

10/25/2024 -0.002500384

10/28/2024 0.041813942

10/29/2024 ADMR -0.00233925 -0.000512884
10/30/2024 -0.030152529

10/31/2024 0.001034133

11/1/2024 0.005086491

11/4/2024 -0.016532591

10/24/2024

10/25/2024 0.00274942

10/28/2024 0.006152834

10/29/2024 ADRO -0.012676929 0.013989789
10/30/2024 0.004509618

10/31/2024 0.002652128

11/1/2024 0.057135617

11/4/2024 0.037405837

10/24/2024

10/25/2024 0.001121703

10/28/2024 -0.036046654

10/29/2024 AKRA -0.006310232 -0.008109925
10/30/2024 0.034020429

10/31/2024 -0.025156344

11/1/2024 0.012280736

11/4/2024 -0.036679111

10/24/2024

10/25/2024 0.008213901

10/28/2024 0.000718051

10/29/2024 AMMN 0.022317335 0.001254549
10/30/2024 -0.014410142

10/31/2024 -0.002722193

11/1/2024 -0.004339763

11/4/2024 -0.00099535
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Tanggal Emiten Abnormal Return Average Abnormal Return (X1)

10/24/2024

10/25/2024 -0.013868118

10/28/2024 0.016246002

10/29/2024 ANTM 0.004193151 -0.004046698
10/30/2024 0.010964819

10/31/2024 -0:01057301

11/1/2024 -0.040350843

11/4/2024 0.005061116

10/24/2024

10/25/2024 -0.001355477

10/28/2024 0.005479956

10/29/2024 ASI -0.023293068 0.000639879
10/30/2024 0.016185442

10/31/2024 -0.011430853

11/1/2024 0.007354627

11/4/2024 0.011538525

10/24/2024

10/25/2024 -0.018364172

10/28/2024 0.000718051

10/29/2024 BRIS -0.019241807 _0l002417518
10/30/2024 0.005140743

10/31/2024 0.0312793

11/1/2024 -0.014837908

11/4/2024 -0.001618933

10/24/2024

10/25/2024 40.026071813

10/28/2024 0.064889174

10/29/2024 BrvE 0.006416325 0.011879447
10/30/2024 0.027669101

10/31/2024 -0.040736054

11/1/2024 0.038735762

11/4/2024 0.012253632

10/24/2024

10/25/2024 -0.001687089

10/28/2024 -0.009281949

10/29/2024 BRPT 0.001097176 -0.002358667
10/30/2024 -0.003262761

10/31/2024 0.00817699

11/1/2024 0.002128451

11/4/2024 -0.01368149
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Tanggal Emiten Abnormal Return Average Abnormal Return (X1)
10/24/2024
10/25/2024 0.008213901
10/28/2024 -0.004159997
10/29/2024 CPIN 0.029533195 -0.000488071
10/30/2024 -0.027505928
10/31/2024 0.031986514
11/1/2024 -0.061338896
11/4/2024 0.019854717
10/24/2024
10/25/2024 0.012619188
10/28/2024 -0.008170837
10/29/2024 EXCL 0.01425507 0.00356395
10/30/2024 -0.007087193
10/31/2024 0.003732545
11/1/2024 0.012280736
11/4/2024 -0.002681858
10/24/2024
10/25/2024 -0.020357527
10/28/2024 -0.028693713
10/29/2024 GOTO 0.029668604 000363753
10/30/2024 0.015846872
10/31/2024 -0.035940657
11/1/2024 0.012280736
11/4/2024 -0.044371419
10/24/2024
10/25/2024 0.018095324
10/28/2024 0.000718051
10/29/2024 ICBP -0.004867039 0.002489606
10/30/2024 -0.008277796
10/31/2024 -0.001964998
11/1/2024 -0.006314306
11/4/2024 0.020038006
10/24/2024
10/25/2024 -0.004071111
10/28/2024 -0.01171976
10/29/2024 INCO -0.006421621 -0.007932493
10/30/2024 -0.029245387
10/31/2024 -0.004912015
11/1/2024 0.007017578
11/4/2024 -0.006175132
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Tanggal Emiten Abnormal Return Average Abnormal Return (X1)
10/24/2024
10/25/2024 0.004880568
10/28/2024 0.004040311
10/29/2024 INDE 0.007697836 0.003247002
10/30/2024 -0.011615561
10/31/2024 0.024624358
11/1/2024 -0.028815155
11/4/2024 0.021916656
10/24/2024
10/25/2024 0.005098637
10/28/2024 0.019066675
10/29/2024 INKP 0.007176203 10.009018234
10/30/2024 -0.010545327
10/31/2024 0.001985039
11/1/2024 -0.046735658
11/4/2024 -0.039173204
10/24/2024
10/25/2024 0.00233731
10/28/2024 0.000718051
10/29/2024 ITMG -0.001849779 0.001718562
10/30/2024 -0.010166064
10/31/2024 0.005185963
11/1/2024 0.028947402
11/4/2024 -0.013142946
10/24/2024
10/25/2024 -0.007218197
10/28/2024 0.006853021
10/29/2024 KLBE -0.00819075 -0.00009654168
10/30/2024 -0.004468165
10/31/2024 0.01436894
11/1/2024 -0.016381685
11/4/2024 0.014361044
10/24/2024
10/25/2024 -0.015384919
10/28/2024 0.003659228
10/29/2024 MAPI -0.004819984 -0.011626968
10/30/2024 -0.010213683
10/31/2024 -0.048785036
11/1/2024 0.02785706
11/4/2024 -0.033701443
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Tanggal Emiten Abnormal Return Average Abnormal Return (X1)

10/24/2024

10/25/2024 -0.001309908

10/28/2024 0.010152014

10/29/2024 MBMA -0.008426634 0.004565945
10/30/2024 -0.00785302

10/31/2024 0.062722444

11/1/2024 -0.006237783

11/4/2024 -0.017085497

10/24/2024

10/25/2024 -0.02443916

10/28/2024 -0.011678643

10/29/2024 MDKA -0.024326553 10.007744444
10/30/2024 0.014314666

10/31/2024 0.020573684

11/1/2024 -0.017506498

11/4/2024 -0.011148607

10/24/2024

10/25/2024 -0.02243744

10/28/2024 -0.04747472

10/29/2024 MEDC -0.00699999 10.003131421
10/30/2024 0.040672871

10/31/2024 0.00427074

11/1/2024 0.000423028

11/4/2024 0.009625565

10/24/2024

10/25/2024 -0.011786099

10/28/2024 0.000718051

10/29/2024 PGAS -0.002247306 0.002792784
10/30/2024 0.008406883

10/31/2024 0.046515648

11/1/2024 -0.010595081

11/4/2024 -0.011462606

10/24/2024

10/25/2024 0.003769457

10/28/2024 -0.012795462

10/29/2024 PGEO 0.001097176 -0.003659815
10/30/2024 -0.016586259

10/31/2024 0.00817699

11/1/2024 0.003021476

11/4/2024 -0.012302079
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Tanggal Emiten Abnormal Return Average Abnormal Return (X1)
10/24/2024
=} 10/25/2024 -0.005674988
==10/28/2024 -0.002766269
- 10/29/2024 PTBA -0.005920368 0.002220011
9 10/30/2024 -0.001758762
=+10/31/2024 0.04871753
§ 11/1/2024 -0.001417894
= 11/4/2024 -0.015639175
10/24/2024
10/25/2024 0.030992945
.10/28/2024 -0.059668422
10/29/2024 SMGR -0.006202094 .0.020578062
10/30/2024 -0.04938853
10/31/2024 0.018303572
11/1/2024 -0.024464671
11/4/2024 -0.053619234
10/24/2024
10/25/2024 0.011650327
10/28/2024 0.004142709
10/29/2024 TLKM -0.005799376 -0.000231178
10/30/2024 0.001762365
10/31/2024 -0.020191805
11/1/2024 -0.002107754
11/4/2024 0.008925285
10/24/2024
10/25/2024 0.005415394
10/28/2024 0.000718051
10/29/2024 UNTR -0.015980623 0.007235863
10/30/2024 0.004600586
10/31/2024 0.045517609
11/1/2024 0.004941286
11/4/2024 0.005438735
10/24/2024
10/25/2024 -0.006071813
10/28/2024 -0.038885909
10/29/2024 UNVR 0.001097176 -0.014070768
10/30/2024 -0.02884988
10/31/2024 0.010721519
11/1/2024 0.007165646
11/4/2024 -0.043672118
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Presidential election
. Realized Abnormal Average
Tanggal Emiten Harga Return Return Abnormal Return
11/5/2024 915
11/6/2024 855 -0.0701754 -0.0632032
11/7/2024 830 -0.0301205 -0.0112358
11/8/2024 ACES 830 0 -0.0093056 -0.009992228
11/11/2024 840 0.0119048 0.0150032
11/12/2024 830 -0.0120482 -0.015624
11/13/2024 835 0.005988 0.0074165
11/14/2024 825 -0.0121212 0.0070033
11/5/2024 1395
11/6/2024 1350 -0.0333333 -0.026361
11/7/2024 1360 0.0073529 0.0262376
11/8/2024 ADMR 1395 0.0250896 0.015784 -0.001894597
11/11/2024 1345 -0.0371747 -0.0340763
11/12/2024 1375 0.0218182 0.0182424
11/13/2024 1365 -0.007326 -0.0058975
11/14/2024 1330 -0.0263158 -0.0071913
11/5/2024 4040
11/6/2024 4010 -0.0074813 -0.000509
11/7/2024 3920 -0.0229592 -0.0040745
11/8/2024 ADRO 3830 -0.0234987 | -0.0328043 -0.002631784
11/11/2024 3740 -0.0240642 -0.0209658
11/12/2024 3820 0.0209424 0.0173666
11/13/2024 3920 0.0255102 0.0269387
11/14/2024 3830 -0.0234987 -0.0043742
11/5/2024 1360
11/6/2024 1340 -0.0149254 =0.0079531
11/7/2024 1310 -0.0229008 -0.0040161
11/8/2024 AKRA 1375 0.0472727 0.0379671 0003894032
11/11/2024 1380 0.0036232 0.0067216
11/12/2024 1350 -0.0222222 -0.025798
11/13/2024 1370 0.0145985 0.016027
11/14/2024 1350 -0.0148148 0.0043097
11/5/2024 9000
11/6/2024 9200 0.0217391 0.0287114
11/7/2024 8700 -0.0574713 -0.0385866
11/8/2024 AMMN 9000 0.0333333 0.0240277 0.010207457
11/11/2024 9250 0.027027 0.0301254
11/12/2024 9525 0.0288714 0.0252956
11/13/2024 9500 -0.0026316 -0.0012031
11/14/2024 9350 -0.0160428 0.0030818
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Tanggal Emiten | Harga Realized Abnormal Average
Return Return Abnormal Return
11/5/2024 1575
11/6/2024 1540 -0.0227273 -0.015755
11/7/2024 1575 0.0222222 0.0411069
11/8/2024 ANTM 1585 0.00630941 20:0029965 -0.0039999
11/11/2024 1530 -0.0359477 -0.0328493
11/12/2024 1565 0.0223642 0.0187884
11/13/2024 1500 -0.0433333 -0.0419049
11/14/2024 1480 -0.0135135 0.005611
11/5/2024 5175
11/6/2024 5050 -0.0247525 -0.0177802
11/7/2024 5000 -0.01 0.0088847
11/8/2024 ASIl 4960 -0.0080645 -0.0173701 0001197745
11/11/2024 4970 0.0020121 0.0051105
11/12/2024 4970 0 -0.0035758
11/13/2024 5025 0.0109453 0.0123737
11/14/2024 4950 -0.0151515 0.003973
11/5/2024 2970
11/6/2024 2900 -0.0241379 -0.0171656
11/7/2024 2850 -0.0175439 0.0013408
11/8/2024 BRIS 2860 0.0034965 -0.0058091 -0.00078347
11/11/2024 2820 -0.0141844 -0.011086
11/12/2024 2880 0.0208333 0.0172575
11/13/2024 2890 0.0034602 0.0048887
11/14/2024 2850 -0.0140351 0.0050895
11/5/2024 412
11/6/2024 440 0.0636364 0.0706086
11/7/2024 398 -0.1055276 -0.086643
11/8/2024 aRiis 450 0.1155556 0.10625 0.0032053 158
11/11/2024 494 0.0890688 0.0921672
11/12/2024 470 -0.0510638 -0.0546397
11/13/2024 440 -0.0681818 -0.0667534
11/14/2024 416 -0.0576923 -0.0385678
11/5/2024 965
11/6/2024 930 -0.0376344 -0.0306621
11/7/2024 890 -0.0449438 -0.0260591
11/8/2024 BRPT 940 0.0531915 0.0438859 0.007662951
11/11/2024 930 -0.0107527 -0.0076543
11/12/2024 905 -0.0276243 -0.0312001
11/13/2024 890 -0.0168539 -0.0154255
11/14/2024 885 -0.0056497 0.0134748
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. Average
Tanggal Emiten Harga e GATICITTEL Abnorrial
Return Return
Return

11/5/2024 4900

11/6/2024 5075 0.0344828 0.041455

11/7/2024 4890 -0.0378323.+[* -0:0189476

11/8/2024 CPIN 4860 -0.0061728 | -0.0154784 0.004407483
11/11/2024 4760 -0.0210084 -0.01791

11/12/2024 4800 0.0083333 0.0047575

11/13/2024 4870 0.0143737 0.0158022

11/14/2024 4880 0.0020492 0.0211737

11/5/2024 2230

11/6/2024 2220 -0.0045045 0.0024678

11/7/2024 2210 -0.0045249 0.0143598

11/8/2024 EXCL 2210 0 -0.0093056 0000588199
11/11/2024 2140 -0.0327103: | -0.0296119

11/12/2024 2130 -0.0046948 | -0.0082707

11/13/2024 2150 0.0093023 0.0107308

11/14/2024 2160 0.0046296 0.0237542

11/5/2024 66

11/6/2024 64 -0.03125 <0.0242777

11/7/2024 61 -0.0491803 | -0.0302956

11/8/2024 GOTO 63 0.031746 0.0224404 0.002447846
11/11/2024 65 0.0307692 0.0338676

11/12/2024 68 0.0441176 0.0405418

11/13/2024 67 -0.0149254 | -0.0134969

11/14/2024 65 -0.0307692 | -0.0116447

11/5/2024 12600

11/6/2024 12150 -0.037037 -0.0300648

11/7/2024 12075 -0.0062112 0.0126735

11/8/2024 icBb 12100 0.0020661 -0.0072395 0.008640111
11/11/2024 11950 | -0.0125523 | -0.0094539

11/12/2024 11850 | -0.0084388 | -0.0120146

11/13/2024 11850 0 0.0014285

11/14/2024 11450 -0.0349345 -0.01581

11/5/2024 3840

11/6/2024 3730 -0.0294906 | -0.0225183

11/7/2024 3730 0 0.0188847

11/8/2024 INCO 3820 0.0235602 0.0142546 0.003892115
11/11/2024 3700 -0.0324324 -0.029334

11/12/2024 3680 -0.0054348 | -0.0090106

11/13/2024 3740 0.0160428 0.0174712

11/14/2024 3810 0.0183727 0.0374972
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Tanggal Emiten | Harga Realized Abnormal Average Abnormal
Return Return Return
11/5/2024 7875
11/6/2024 7800 | -0.0096154 | -0.0026431
11/7/2024 7900 0.0126582 | 0.0315429
11/8/2024 INDE 7700 -0.025974++| -0.0352796 0.001922531
11/11/2024 7800 0.0228205 | 0.0159189
11/12/2024 7850 0:0063694 | 0.0027936
11/13/2024 7725 -0.0161812 | -0.0147528
11/14/2024 7700 | -0.0032468 | 0.0158778
11/5/2024 7275
11/6/2024 7375 0:0135593 | 0.0205316
11/7/2024 7400 0.0033784 | 0.0222631
11/8/2024 INKP 7300 | -0.0136986 | -0.0230042 01001648276
11/11/2024 7100 -0.028169 | -0:0250706
11/12/2024 7125 0.0035088./| -6.705E-05
11/13/2024 7200 0.0104167 | 0.0118451
11/14/2024 7100 | -0.0140845 0.00504
11/5/2024 25375
11/6/2024 25250 | -0.0049505 | 0.0020218
11/7/2024 25425 0.006883 0.0257677
11/8/2024 MG 25250 | -0.0069307 | -0.0162363 0.01027709
11/11/2024 25150 | -0.0039761 | -0.0008777
11/12/2024 25700 | 0.0214008 0.017825
11/13/2024 26200 0.019084 0.0205124
11/14/2024 26300 | 0.0038023 | 0.0229268
11/5/2024 1600
11/6/2024 1590 | -0.0062893 0.000683
11/7/2024 1570 | -0.0127389'| 10:0061458
11/8/2024 cleE 1540 |#=0.0194805. | -0.0287861 -0.008985531
11/11/2024 1510 | -0.0198675 | -0.0167691
11/12/2024 1500 | -0.0066667 | -0.0102425
11/13/2024 1500 0 0.0014285
11/14/2024 1450 | -0.0344828 | -0.0153582
11/5/2024 1555
11/6/2024 1465 -0.0614334 | -0.0544612
11/7/2024 1445 -0.0138408 | 0.0050438
11/8/2024 MAP| 1490 0.0302013 | 0.0208957 0.009681351
11/11/2024 1470 | -0.0136054 | -0.010507
11/12/2024 1465 -0.003413 | -0.0069888
11/13/2024 1425 -0.0280702 | -0.0266417
11/14/2024 1405 -0.0142349 | 0.0048897
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Tanggal Emiten | Harga Realized Abnormal Average
Return Return Abnormal Return
11/5/2024 525
11/6/2024 525 0 0.0069723
11/7/2024 505 -0.039604 | -0.0207193
11/8/2024 MBMA 515 0.0194175-+0.0101119 0.005743037
11/11/2024 500 -0.03 -0.0269016
11/12/2024 492 -0.0162602 | -0.019836
11/13/2024 540 0.0888889 | 0.0903173
11/14/2024 530 -0.0188679. | 0.0002566
11/5/2024 2300
11/6/2024 2270° | -0.0132159 | -0.0062436
11/7/2024 2270 0 0.0188847
11/8/2024 MDKA 2240 | -0.0133929 /| -0.0226985 0.002582161
11/11/2024 2200 | -0.0181818 | -0.0150834
11/12/2024 2180 | -0.0091743.| -0.0127501
11/13/2024 2240 0.0267857 | 0.0282142
11/14/2024 2180 | -0.0275229 |--0.0083984
11/5/2024 1265
11/6/2024 1205 | -0.0497925 | -0.0428202
11/7/2024 1225 0.0163265 | 0.0352112
11/8/2024 MEDC 1230 0.004065 | -0.0052406 -0.009348823
11/11/2024 1210 | -0.0165289 | -0.0134305
11/12/2024 1180 | -0.0254237 | -0.0289996
11/13/2024 1185 0.0042194 | 0.0056479
11/14/2024 1145 | -0.0349345 -0.01581
11/5/2024 1515
11/6/2024 1515 0 0.0069723
11/7/2024 1560 0.0288462 | 0.0477308
11/8/2024 PeAS 1530. [+=0.0196078: | -0.0289134 0.001706441
11/11/2024 1495 | -0.0234114 | -0.020313
11/12/2024 1525 0.0196721 | 0.0160963
11/13/2024 1505 -0.013289 | -0.0118606
11/14/2024 1480 | -0.0168919 | 0.0022326
11/5/2024 1070
11/6/2024 1055 -0.014218 | -0.0072457
11/7/2024 1030 | -0.0242718 | -0.0053872
11/8/2024 PGEO 1035 0.0048309 | -0.0044747 0.002258241
11/11/2024 1015 -0.0197044 | -0.016606
11/12/2024 1045 0.0287081 | 0.0251323
11/13/2024 1080 0.0324074 | 0.0338359
11/14/2024 1050 | -0.0285714 | -0.0094469
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Tanggal Emiten | Harga Realized Abnormal Average Abnormal
Return Return Return
11/5/2024 2890
11/6/2024 2860 | -0.0104895 | -0.0035172
11/7/2024 2830 | -0.0106007 | 0.008284
11/8/2024 PTBA 2800 | -0.0107143+| -0.0200199 -0.000993918
11/11/2024 2770 | -0.0108303 | -0.0077319
11/12/2024 2870 0.0348432 | 0.0312674
11/13/2024 2810 | -0.0213523 | -0.0199239
11/14/2024 2770 -0.0144404 | 0.0046841
11/5/2024 3630
11/6/2024 3650 0:0054795 | 0.0124517
11/7/2024 3660 0.0027322 | 0.0216169
11/8/2024 SMGR 3630 | -0.0082645 | -0.0175701 01605112738
11/11/2024 3550 | -0.0225352 | -0.0194368
11/12/2024 3600 0.0138889./| 0.0103131
11/13/2024 3690 0.0243902 | 0.0258187
11/14/2024 3630 | -0.0165289 |+0.0025956
11/5/2024 2770
11/6/2024 2740 | -0.0109489 | -0.0039766
11/7/2024 2760 0.0072464 | 0.0261311
11/8/2024 TLKM 2750 | -0.0036364 | -0.012942 0007878136
11/11/2024 2690 | -0.0223048 | -0.0192064
11/12/2024 2600 | -0.0346154 | -0.0381912
11/13/2024 2580 .| -0.0077519 | -0.0063235
11/14/2024 2530 | -0.0197628 | -0.0006383
11/5/2024 27000
11/6/2024 27200 | 0.0073529 | 0.0143252
11/7/2024 27225 |,0.0009183 0.019803
11/8/2024 UNTR 27450 [+:0.0081967 | -0.0011089 -0.000559344
11/11/2024 26100 | -0.0517241 | -0.0486257
11/12/2024 26725 | 0.0233863 | 0.0198105
11/13/2024 26400 | -0.0123106 | -0.0108821
11/14/2024 25975 | -0.0163619 | 0.0027627
11/5/2024 1780
11/6/2024 1755 -0.014245 | -0.0072727
11/7/2024 1735 -0.0115274 | 0.0073573
11/8/2024 UNVR 1760 0.0142045 | 0.0048989 0004186071
11/11/2024 1740 | -0.0114943 | -0.0083958
11/12/2024 1825 0.0465753 | 0.0429995
11/13/2024 1800 | -0.0138889 | -0.0124604
11/14/2024 1770 | -0.0169492 | 0.0021754
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nI,;_ Lampiran 9 Perhitungan Trading Volume Activity sebelum Presidential
iy Election
= Tanggal Emiten Volume Listed share Trading Volume Activity
10/24/2024 20295800 17120389700
==10/25/2024 17931700 17120389700 0.382296818
1 10/28/2024 23290500 17120389700 0.496544334
t 10/29/2024 ACES 39335400 17120389700 0.838615315
" 10/30/2024 26172600 17120389700 0.557989577
10/31/2024 22055200 17120389700 0.470208222
= 11/1/2024 15241600 17120389700 0.32494494
11/4/2024 27456900 17120389700 0.585370349
10/24/2024 8656600 40882331500
. 10/25/2024 11772700 40882331500 0.105107398
10/28/2024 51999100 40882331500 0.464251201
10/29/2024 ADMR 18373000 40882331500 0.164035287
10/30/2024 32251600 40882331500 0.287944292
10/31/2024 26705000 40882331500 0.238423902
11/1/2024 14431600 40882331500 0.128846223
11/4/2024 13195000 40882331500 0.117805781
10/24/2024 34075500 30758665900
10/25/2024 77709700 30758665900 0:922147943
10/28/2024 39595900 30758665900 0.469867697
10/29/2024 ADRO 20534800 30758665900 0.243677734
10/30/2024 36350000 30758665900 0.431349983
10/31/2024 53507800 30758665900 0.634954294
11/1/2024 146059200 30758665900 1.733222376
11/4/2024 141050500 30758665900 1.673786265
10/24/2024 25511300 20073474600
10/25/2024 16167000 20073474600 0.293967792
10/28/2024 30299600 20073474600 0.550943682
10/29/2024 AKRA 39414800 20073474600 0.716687185
10/30/2024 28664900 20073474600 0.521219605
10/31/2024 20612300 20073474600 0.37479757
11/1/2024 11986500 20073474600 0.217952925
11/4/2024 28039500 20073474600 0.509847832
10/24/2024 1686590 72518217656
10/25/2024 17530400 72518217656 0.088234325
10/28/2024 22087000 72518217656 0.111168686
10/29/2024 AMMN 22479800 72518217656 0.113145734
10/30/2024 18138100 72518217656 0.091293012
10/31/2024 22463500 72518217656 0.113063693
11/1/2024 16725600 72518217656 0.084183591
11/4/2024 19306700 72518217656 0.09717483
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Tanggal Emiten Volume Listed share Trading Volume Activity

10/24/2024 55964600 24030764725

10/25/2024 84326300 24030764725 1.280820642
10/28/2024 75462300 24030764725 1.146186558
10/29/2024 ANTM 50332700 24030764725 0.764496499
10/30/2024 114888200 24030764725 1.745021163
10/31/2024 219900400 24030764725 3.340037112
11/1/2024 86562200 24030764725 1.314781421
11/4/2024 90822600 24030764725 1.379492054
10/24/2024 50777100 40483553140

10/25/2024 27247500 40483553140 0.245663652
10/28/2024 40165900 40483553140 0.362136037
10/29/2024 ASl 45247600 40483553140 0.40795268
10/30/2024 33200300 40483553140 0.299334138
10/31/2024 77263000 40483553140 0.696603752
11/1/2024 54219100 40483553140 0.488839787
11/4/2024 52362100 40483553140 0.472097062
10/24/2024 49593200 45667877639

10/25/2024 20604100 45667877639 0.164678038
10/28/2024 18851400 45667877639 0.150669603
10/29/2024 BRIS 45094300 45667877639 0.360415687
10/30/2024 36691100 45667877639 0.293253205
10/31/2024 28472600 45667877639 0.227566936
11/1/2024 23047200 45667877639 0.184204488
11/4/2024 25366100 45667877639 0.20273827
10/24/2024 1528841300 | 141784040338

10/25/2024 1039365700 | 141784040338 2.675678303
10/28/2024 981987300 141784040338 2.527966925
10/29/2024 BRvs 653440600 141784040338 1.68217677
10/30/2024 1091782700 .| 141784040338 2.810617363
10/31/2024 848779200 141784040338 2.185044292
11/1/2024 805386400 141784040338 2.073336571
11/4/2024 1979759000 | 141784040338 5.096568226
10/24/2024 43409300 93747218044

10/25/2024 38344400 93747218044 0.149291961
10/28/2024 43286600 93747218044 0.168534164
10/29/2024 BRPT 35789900 93747218044 0.139346146
10/30/2024 32904600 93747218044 0.128112378
10/31/2024 52910600 93747218044 0.206004716
11/1/2024 53449200 93747218044 0.208101727
11/4/2024 57500800 93747218044 0.223876425
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Tanggal Emiten Volume Listed share Trading Volume Activity

10/24/2024 11876900 93747218044

10/25/2024 5797200 93747218044 0.022571102
10/28/2024 3408800 93747218044 0.013271989
10/29/2024 CPIN 11333200 93747218044 0.044125235
10/30/2024 5541900 93747218044 0.021577104
10/31/2024 10680900 93747218044 0.041585538
11/1/2024 14790200 93747218044 0.057584887
11/4/2024 5666900 93747218044 0:022063785
10/24/2024 17145200 13128430665

10/25/2024 10612200 13128430665 0.295043109
10/28/2024 23161100 13128430665 0.643930849
10/29/2024 EXCL 10744800 13128430665 0.298729688
10/30/2024 27167000 13128430665 0.755303909
10/31/2024 19731800 13128430665 0.54858857
11/1/2024 30958300 13128430665 0.860710605
11/4/2024 9890900 13128430665 0.274989341
10/24/2024 2954179200 | 1201409662836

10/25/2024 3097612300 | 1201409662836 0.941084898
10/28/2024 3395966100 | 1201409662836 1.031727699
10/29/2024 GoTO 2778898900 | 1201409662836 0:844256651
10/30/2024 1913545300 | 1201409662836 0.581353768
10/31/2024 4357477500 | 1201409662836 1.323844261
11/1/2024 2045930500 | 1201409662836 0.621573686
11/4/2024 4573255700 | 11201409662836 1:389399788
10/24/2024 1918300 11661908000

10/25/2024 3657800 11661908000 0.114483582
10/28/2024 2159300 11661908000 0.067582809
10/29/2024 - 1739200 11661908000 0.054434317
10/30/2024 3915400 11661908000 0.122546071
10/31/2024 2305900 11661908000 0.072171166
11/1/2024 4011200 11661908000 0.125544465
11/4/2024 3534000 11661908000 0.11060883
10/24/2024 7038000 10539784534

10/25/2024 5240800 10539784534 0.181492515
10/28/2024 7049500 10539784534 0.244129042
10/29/2024 INCO 10013800 10539784534 0.346784793
10/30/2024 21530900 10539784534 0.745629901
10/31/2024 24112700 10539784534 0.835039414
11/1/2024 5664500 10539784534 0.196165538
11/4/2024 8070800 10539784534 0.279497365
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Tanggal Emiten Volume Listed share Trading Volume Activity

10/24/2024 9344600 8780426500

10/25/2024 6074400 8780426500 0.252511196
10/28/2024 4958500 8780426500 0.206123529
10/29/2024 INDE 10860100 8780426500 0.451451476
10/30/2024 9561400 8780426500 0.397464861
10/31/2024 25840000 8780426500 1.074161944
11/1/2024 15829400 8780426500 0.658023958
11/4/2024 15494300 8780426500 0.64409394
10/24/2024 4537500 5470982941

10/25/2024 2987400 5470982941 0.199306233
10/28/2024 3866200 5470982941 0.257935917
10/29/2024 INKP 2517700 5470982941 0.167969908
10/30/2024 2414900 5470982941 0.161111542
10/31/2024 2405200 5470982941 0.160464401
11/1/2024 15444500 5470982941 1.03038934
11/4/2024 12228400 5470982941 0.815825245
10/24/2024 5174 1129925000

10/25/2024 1081200 1129925000 0.349260349
10/28/2024 1217000 1129925000 0.393127862
10/29/2024 ITMG 5324 1129925000 0.001719813
10/30/2024 1243800 1129925000 0.401785074
10/31/2024 2220200 1129925000 0.717191849
11/1/2024 1298000 1129925000 0.419293316
11/4/2024 6224 1129925000 0.002010541
10/24/2024 14515800 | 46875122110

10/25/2024 24172100 | 46875122110 0.188219595
10/28/2024 21951600 | 46875122110 0.170929347
10/29/2024 KiBE 24616400, | 46875122110 0.191679202
10/30/2024 35374700 | 46875122110 0.27545028
10/31/2024 32896000 | 46875122110 0.256149519
11/1/2024 47179900 | 46875122110 0.367373198
11/4/2024 30367700 | 46875122110 0.236462541
10/24/2024 14043200_| 16600000000

10/25/2024 8303900 16600000000 0.182585753
10/28/2024 20468800 | 16600000000 0.450066988
10/29/2024 MAPI 17578100 | 16600000000 0.386506416
10/30/2024 11073800 | 16600000000 0.243490181
10/31/2024 69339400 | 16600000000 1.524631386
11/1/2024 56583700 | 16600000000 1.244159669
11/4/2024 19174600 | 16600000000 0.421610181
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Tanggal Emiten Volume Listed share Trading Volume Activity

10/24/2024 26585000 | 107995419900

10/25/2024 36609000 | 107995419900 0.123730108
10/28/2024 42358000 | 107995419900 0.143160423
10/29/2024 MBMA 26809500 | 107995419900 0.090610023
10/30/2024 24197300 | 107995419900 0.08178138
10/31/2024 92438200+ 107995419900 0.312420129
11/1/2024 115062000 | 107995419900 0.388883436
11/4/2024 18530200 | 107995419900 0.062627869
10/24/2024 22078700 24472983771

10/25/2024 27081900 24472983771 0.403910434
10/28/2024 29697400 24472983771 0.442919061
10/29/2024 MDKA 23866800 24472983771 0.35595913
10/30/2024 19539300 24472983771 0.29141704
10/31/2024 19142600 24472983771 0.285500496
11/1/2024 16423800 24472983771 0.244951211
11/4/2024 17542800 24472983771 0.26164043
10/24/2024 29611600 25136231252

10/25/2024 32656600 25136231252 0.474202313
10/28/2024 67494800 25136231252 0.980083361
10/29/2024 MEDC 30827300 25136231252 0.447639282
10/30/2024 45004700 25136231252 0.653507494
10/31/2024 39840400 25136231252 0.578517354
11/1/2024 27299600 25136231252 0.396414001
11/4/2024 30962500 25136231252 0.449602504
10/24/2024 25520800 24241508196

10/25/2024 3297910 24241508196 0.049656034
10/28/2024 20382900 24241508196 0.306901635
10/29/2024 B As 18544400 24241508196 0.279219673
10/30/2024 26041500 24241508196 0.392102151
10/31/2024 88125000 24241508196 1.32688217
11/1/2024 29992000 24241508196 0.451584114
11/4/2024 29052300 24241508196 0.437435221
10/24/2024 8356300 41508024149

10/25/2024 6969300 41508024149 0.061284403
10/28/2024 12892400 41508024149 0.113369068
10/29/2024 PGEO 7489400 41508024149 0.065857893
10/30/2024 12955700 41508024149 0.113925695
10/31/2024 7089600 41508024149 0.062342259
11/1/2024 8160800 41508024149 0.071761835
11/4/2024 6616000 41508024149 0.058177667
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Tanggal Emiten Volume Listed share Trading Volume Activity
10/24/2024 13921900 11520659250
10/25/2024 17372800 11520659250 0.55040878
10/28/2024 16500200 11520659250 0.522762879
10/29/2024 PTBA 9846900 11520659250 0.3119716
10/30/2024 17122400 11520659250 0.542475553
10/31/2024 22804100 11520659250 0.722484393
11/1/2024 14265400 11520659250 0.451959466
11/4/2024 9847800 11520659250 0.312000114
10/24/2024 7772400 6751540089
10/25/2024 15277100 6751540089 0.825906597
10/28/2024 29216500 6751540089 1.579494806
10/29/2024 SMGR 28652600 6751540089 1.549009391
10/30/2024 39194600 6751540089 2.118928246
10/31/2024 27690000 6751540089 1.496969561
11/1/2024 22623200 6751540089 1.22304954
11/4/2024 29707200 6751540089 1.606022901
10/24/2024 72559000 99062216600
10/25/2024 50694200 99062216600 0.186785473
10/28/2024 38720700 99062216600 0.142668476
10/29/2024 TLKM 67727500 99062216600 0.249545572
10/30/2024 123573100 | 99062216600 0.455311652
10/31/2024 139590300 | 99062216600 0.514327876
11/1/2024 99364500 99062216600 0.366113779
11/4/2024 63112300 99062216600 0.232540622
10/24/2024 1516700 3730135136
10/25/2024 1790100 3730135136 0.175164297
10/28/2024 1739600 3730135136 0.170222787
10/29/2024 TR 2023700 3730135136 0.19802245
10/30/2024 4383000 3730135136 0.428883926
10/31/2024 9741000 3730135136 0.953173242
11/1/2024 2627300 3730135136 0.257085726
11/4/2024 2410900 3730135136 0.235910622
10/24/2024 81409800 38150000000
10/25/2024 30244700 38150000000 0.289366068
10/28/2024 23210300 38150000000 0.222064469
10/29/2024 UNVR 31036200 38150000000 0.296938742
10/30/2024 29695000 38150000000 0.284106815
10/31/2024 12410700 38150000000 0.118739332
11/1/2024 9685800 38150000000 0.09266886
11/4/2024 22080600 38150000000 0.211256068
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Election
Tanggal Emiten Volume Listed Share Trading Volume Activity

11/5/2024 76488100 17120389700

11/6/2024 47495200 17120389700 1.012579054
11/7/2024 36999100 17120389700 0.788806314
11/8/2024 ACES 12715700 17120389700 0.271093742
11/11/2024 21219500 17120389700 0.452391425
11/12/2024 26436800 17120389700 0:563622217
11/13/2024 47306500 17120389700 1.008556044
11/14/2024 14650300 17120389700 0.312338655
11/5/2024 22893300 40882331500

11/6/2024 15194800 40882331500 0.13566012
11/7/2024 14272800 40882331500 0.127428447
11/8/2024 ADMR 14226500 40882331500 0.127015077
11/11/2024 8812700 40882331500 0.078680334
11/12/2024 13092000 40882331500 0.116886191
11/13/2024 10445800 40882331500 0.093260753
11/14/2024 15339000 40882331500 0:136947547
11/5/2024 438639700 30758665900

11/6/2024 113133700 30758665900 1.342509478
11/7/2024 96971400 30758665900 1.150718341
11/8/2024 ADRO 90945600 30758665900 1.079212737
11/11/2024 99455600 30758665900 1.180197285
11/12/2024 85754000 30758665900 1.017606228
11/13/2024 144865000 30758665900 1.719051313
11/14/2024 84790900 30758665900 1.006177531
11/5/2024 18635900 20073474600

11/6/2024 10084500 20073474600 0.183368479
11/7/2024 22193100 20073474600 0.403541572
11/8/2024 h B 18680300 20073474600 0.339667628
11/11/2024 11115600 20073474600 0.202117176
11/12/2024 10596000 20073474600 0.192669185
11/13/2024 12322900 20073474600 0.224069753
11/14/2024 4379000 20073474600 0.079624232
11/5/2024 16713100 72518217656

11/6/2024 26647800 72518217656 0.134124187
11/7/2024 22965900 72518217656 0.115592382
11/8/2024 AMMN 17809200 72518217656 0.089637586
11/11/2024 22395500 72518217656 0.112721434
11/12/2024 27007900 72518217656 0.135936649
11/13/2024 17903500 72518217656 0.090112219
11/14/2024 15869900 72518217656 0.079876667
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Tanggal Emiten Volume Listed Share Trading Volume Activity
11/5/2024 113169500 24030764725
11/6/2024 70410300 24030764725 1.06945242
11/7/2024 119230900 24030764725 1.810981839
11/8/2024 ANTM 61172900 24030764725 0.929146815
11/11/2024 49021500 24030764725 0.744580861
11/12/2024 50902500 24030764725 0.773151113
11/13/2024 52007900 24030764725 0.789940883
11/14/2024 63863000 24030764725 0.970006376
11/5/2024 31165800 40483553140
11/6/2024 32975900 40483553140 0.297310946
11/7/2024 46053500 40483553140 0.41521868
11/8/2024 ASIl 32908600 40483553140 0.296704169
11/11/2024 49885000 40483553140 0.449763511
11/12/2024 43239600 40483553140 0.389848538
11/13/2024 24479600 40483553140 0.220708246
11/14/2024 38255700 40483553140 0.34491366
11/5/2024 19428800 45667877639
11/6/2024 24015300 45667877639 0.191942016
11/7/2024 27464600 45667877639 0.219510508
11/8/2024 BRIS 24669200 45667877639 0.197168304
11/11/2024 23366700 45667877639 0.186758088
11/12/2024 13057600 45667877639 0.104362722
11/13/2024 23676500 45667877639 0:189234161
11/14/2024 13632800 45667877639 0.108960001
11/5/2024 1304866700 | 141784040338
11/6/2024 3078201800 | 141784040338 7.924330935
11/7/2024 2219647800 | 141784040338 5.714123008
11/8/2024 1 1776323900 | 141784040338 4.572857579
11/11/2024 1843161700 | 141784040338 4.744920648
11/12/2024 1811341200 | 141784040338 4.663003935
11/13/2024 1314180900 | 141784040338 3.383145433
11/14/2024 2622506400 | 141784040338 6.751217088
11/5/2024 49229200 93747218044
11/6/2024 78540600 93747218044 0.30579381
11/7/2024 104345300 93747218044 0.40626309
11/8/2024 BRPT 130388400 93747218044 0.507660568
11/11/2024 88403200 93747218044 0.344193339
11/12/2024 94859700 93747218044 0.369331392
11/13/2024 97224700 93747218044 0.378539398
11/14/2024 65714200 93747218044 0.255854878
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Tanggal Emiten Volume Listed Share Trading Volume Activity
11/5/2024 2408900 16398000000
11/6/2024 10048000 16398000000 0.223656543
11/7/2024 8186000 16398000000 0.182210635
11/8/2024 CPIN 1990100 16398000000 0.044297262
11/11/2024 4674200 16398000000 0.104042139
11/12/2024 4975500 16398000000 0.110748719
11/13/2024 3291600 16398000000 0.073267106
11/14/2024 3893200 16398000000 0.086658007
11/5/2024 38293800 13128430665
11/6/2024 13521200 13128430665 0.375919874
11/7/2024 29866000 13128430665 0.8303422
11/8/2024 EXCL 14026000 13128430665 0.389954453
11/11/2024 55011300 13128430665 1.529438286
11/12/2024 42836700 13128430665 1:290956931
11/13/2024 35064900 13128430665 0.974883353
11/14/2024 10741600 13128430665 0.298640721
11/5/2024 2670744200 | 1201409662836
11/6/2024 3705990300 | 1201409662836 1.125916081
11/7/2024 2631644600 | 1201409662836 0.799519355
11/8/2024 GOTO 2205778000 | 1201409662836 0.670136919
11/11/2024 2651146000 | 1191144997220 0.812384968
11/12/2024 3331831800 | 1191144997220 1.020966054
11/13/2024 2657887100 | 1191144997220 0.814450628
11/14/2024 2681785300 | 1191144997220 0.821773702
11/5/2024 3941300 11661908000
11/6/2024 4396900 11661908000 0.137616289
11/7/2024 7684900 11661908000 0.240525693
11/8/2024 ICBP 2920900 11661908000 0.091419732
11/11/2024 3367300 11661908000 0.105391373
11/12/2024 3318200 11661908000 0.103854618
11/13/2024 4027500 11661908000 0.12605463
11/14/2024 5482800 11661908000 0.171603309
11/5/2024 7777200 10539784534
11/6/2024 9160200 10539784534 0.317224037
11/7/2024 9856500 10539784534 0.341337386
11/8/2024 INCO 9223100 10539784534 0.319402307
11/11/2024 11315600 10539784534 0.391867024
11/12/2024 5775900 10539784534 0.200023396
11/13/2024 5109600 10539784534 0.176948968
11/14/2024 15247900 10539784534 0.528045282
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Tanggal Emiten Volume Listed Share Trading Volume Activity

11/5/2024 29732300 8780426500

11/6/2024 13926400 8780426500 0.578916753
11/7/2024 19304100 8780426500 0.802466315
11/8/2024 INDF 5890200 8780426500 0.244854051
11/11/2024 11979400 8780426500 0.49798048
11/12/2024 13959400 8780426500 0.580288554
11/13/2024 5007600 8780426500 0.208164603
11/14/2024 16757100 8780426500 0.696588201
11/5/2024 4617200 5470982941

11/6/2024 4640900 5470982941 0.309620505
11/7/2024 4908700 5470982941 0.327486947
11/8/2024 INKP 5527700 5470982941 0.368783914
11/11/2024 4728300 5470982941 0.31545145
11/12/2024 4317600 5470982941 0.288051346
11/13/2024 1922900 5470982941 0.128287459
11/14/2024 2410400 5470982941 0.160811322
11/5/2024 7705 1129925000

11/6/2024 1119800 1129925000 0.361729318
11/7/2024 9169 1129925000 0.002961865
11/8/2024 TMG 8305 1129925000 0.002682767
11/11/2024 7736 1129925000 0.002498962
11/12/2024 1657700 1129925000 0.535487311
11/13/2024 2726900 1129925000 0.880871297
11/14/2024 2185100 1129925000 0.705853486
11/5/2024 27950900 46875122110

11/6/2024 35557100 | 46875122110 0.276870564
11/7/2024 31997100 46875122110 0.249150103
11/8/2024 . 32734000 46875122110 0.254888083
11/11/2024 47392200 | 46875122110 0.369026303
11/12/2024 34349300 46875122110 0.267465853
11/13/2024 21328400 46875122110 0.166076709
11/14/2024 45388000 | 46875122110 0.353420306
11/5/2024 30339800 16600000000

11/6/2024 42872600 16600000000 0.942680663
11/7/2024 41583100 16600000000 0.914327199
11/8/2024 MAPI 32518800 16600000000 0.715021807
11/11/2024 13107900 16600000000 0.288215873
11/12/2024 10330700 16600000000 0.227150934
11/13/2024 14539300 16600000000 0.319689428
11/14/2024 17181500 16600000000 0.377785994
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Tanggal Emiten Volume Listed Share Trading Volume Activity

11/5/2024 21236500 107995419900

11/6/2024 32135900 107995419900 0.108612046
11/7/2024 86162600 107995419900 0.291210026
11/8/2024 MBMA 21807100 107995419900 0.073703047
11/11/2024 47503500 107995419900 0.160551045
11/12/2024 38491100 107995419900 0.130091179
11/13/2024 285606800 | 107995419900 0.96528614
11/14/2024 105362500 | 107995419900 0.356101329
11/5/2024 16807300 24472983771

11/6/2024 24748900 24472983771 0.369115126
11/7/2024 24963500 24472983771 0.372315758
11/8/2024 MDKA 14231700 24472983771 0.212257343
11/11/2024 15915100 24472983771 0.237364253
11/12/2024 20876500 24472983771 0.312360583
11/13/2024 36604200 24472983771 0.545929876
11/14/2024 25957500 24472983771 0.387140677
11/5/2024 16506500 25136231252

11/6/2024 47710600 25136231252 0.692799522
11/7/2024 70378600 25136231252 1.021958652
11/8/2024 MEDC 24198200 25136231252 0.351378968
11/11/2024 23841100 25136231252 0.346193565
11/12/2024 41263200 25136231252 0.599177651
11/13/2024 25257200 25136231252 0:366756572
11/14/2024 37857700 25136231252 0.549726821
11/5/2024 13911300 24241508196

11/6/2024 24517100 24241508196 0.369149536
11/7/2024 81339500 24241508196 1.224714125
11/8/2024 PEAS 30076700 24241508196 0.452859427
11/11/2024 47646800 24241508196 0.717409241
11/12/2024 30609800 24241508196 0.460886217
11/13/2024 11183900 24241508196 0.168393957
11/14/2024 22082800 24241508196 0.332496722
11/5/2024 6728900 41508024149

11/6/2024 5042100 41508024149 0.044337608
11/7/2024 10738300 41508024149 0.094427031
11/8/2024 PGEO 4866300 41508024149 0.042791714
11/11/2024 8516700 41508024149 0.074891435
11/12/2024 6699300 41508024149 0.058910164
11/13/2024 13740600 41508024149 0.120827698
11/14/2024 8983800 41508024149 0.07899887
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Tanggal Emiten Volume Listed Share Trading Volume Activity

11/5/2024 13393700 11520659250

11/6/2024 9440000 11520659250 0.299080107
11/7/2024 9943500 11520659250 0.315032102
11/8/2024 PTBA 9178900 11520659250 0.290807881
11/11/2024 16646500 11520659250 0.527397987
11/12/2024 18297100 11520659250 0.579692651
11/13/2024 11390000 11520659250 0:360860426
11/14/2024 8777600 11520659250 0.278093808
11/5/2024 9901600 6751540089

11/6/2024 10907800 6751540089 0.58969464
11/7/2024 7329900 6751540089 0.396267143
11/8/2024 SMGR 5173700 6751540089 0.27969922
11/11/2024 16016400 6751540089 0.865874441
11/12/2024 12596800 6751540089 0.681004917
11/13/2024 5542000 6751540089 0.299610159
11/14/2024 5105100 6751540089 0.275990585
11/5/2024 96721100 99062216600

11/6/2024 66808900 99062216600 0.246160941
11/7/2024 79485800 99062216600 0.292869653
11/8/2024 TLKM 66130900 99062216600 0.243662814
11/11/2024 108153500 99062216600 0.398497317
11/12/2024 215910600 99062216600 0.795534077
11/13/2024 142812600 99062216600 0:526200612
11/14/2024 185269500 99062216600 0.682635316
11/5/2024 2680500 3730135136

11/6/2024 5360700 3730135136 0.524553516
11/7/2024 4194400 3730135136 0.410429098
11/8/2024 Rrr 4233600 3730135136 0.414264884
11/11/2024 4067600 3730135136 0.398021505
11/12/2024 4228400 3730135136 0.413756055
11/13/2024 2402100 3730135136 0.235049527
11/14/2024 4118900 3730135136 0.403041296
11/5/2024 44741100 38150000000

11/6/2024 35209700 38150000000 0.336868689
11/7/2024 19840000 38150000000 0.189819135
11/8/2024 UNVR 19094600 38150000000 0.182687523
11/11/2024 22473500 38150000000 0.215015138
11/12/2024 24318400 38150000000 0.232666212
11/13/2024 22535900 38150000000 0.215612149
11/14/2024 12795300 38150000000 0.122418991
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Lampiran 11 Perhitungan Average Trading Volume Activity sebelum

Presidential Election
Emiten Average Trading Volume
Tanggal Trading Volume Activity Activity

10/24/2024
10/25/2024 0.382296818
10/28/2024 0.496544334
10/29/2024 ACES 0.838615315 0.522281365
10/30/2024 0.557989577

10/31/2024 0.470208222

11/1/2024 0.32494494

11/4/2024 0.585370349

10/24/2024

10/25/2024 0.105107398

10/28/2024 0.464251201

10/29/2024 ADMR 0.164035287 0308012
10/30/2024 0.287944292

10/31/2024 0.238423902

11/1/2024 0.128846223

11/4/2024 0.117805781

10/24/2024

10/25/2024 0.922147943

10/28/2024 0.469867697

10/29/2024 ADRO 0.243677734 0.872715184
10/30/2024 0.431349983

10/31/2024 0.634954294

11/1/2024 1.733222376

11/4/2024 1.673786265

10/24/2024

10/25/2024 0.293967792

10/28/2024 0:550943682

10/29/2024 AkRa 0.716687185 0.455059513
10/30/2024 0.521219605

10/31/2024 0.37479757

11/1/2024 0.217952925

11/4/2024 0.509847832

10/24/2024

10/25/2024 0.088234325

10/28/2024 0.111168686

10/29/2024 AMMN 0.113145734 0.099751982
10/30/2024 0.091293012

10/31/2024 0.113063693

11/1/2024 0.084183591

11/4/2024 0.09717483
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

10/24/2024

10/25/2024 1.280820642

10/28/2024 1.146186558

10/29/2024 ANTM 0.764496499 1.567262207
10/30/2024 1.745021163

10/31/2024 3.340037112

11/1/2024 1.314781421

11/4/2024 1.379492054

10/24/2024

10/25/2024 0.245663652

10/28/2024 0.362136037

10/29/2024 ASIl 0.40795268 01424661015
10/30/2024 0.299334138

10/31/2024 0.696603752

11/1/2024 0.488839787

11/4/2024 0.472097062

10/24/2024

10/25/2024 0.164678038

10/28/2024 0.150669603

10/29/2024 BRIS 0.360415687 0.226218033
10/30/2024 0.293253205

10/31/2024 0.227566936

11/1/2024 0.184204488

11/4/2024 0.20273827

10/24/2024

10/25/2024 2.675678303

10/28/2024 2.527966925

10/29/2024 8RS 1.68217677 5 791626921
10/30/2024 2.810617363

10/31/2024 2.185044292

11/1/2024 2.073336571

11/4/2024 5.096568226

10/24/2024

10/25/2024 0.149291961

10/28/2024 0.168534164

10/29/2024 BRPT 0.139346146 0.174752502
10/30/2024 0.128112378

10/31/2024 0.206004716

11/1/2024 0.208101727

11/4/2024 0.223876425
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

10/24/2024

10/25/2024 0.022571102

10/28/2024 0.013271989

10/29/2024 CPIN 0.044125235 0.031825663
10/30/2024 0.021577104

10/31/2024 0.041585538

11/1/2024 0.057584887

11/4/2024 0.022063785

10/24/2024

10/25/2024 0.295043109

10/28/2024 0.643930849

10/29/2024 EXCL 0.298729688 0182539801
10/30/2024 0.755303909

10/31/2024 0.54858857

11/1/2024 0.860710605

11/4/2024 0.274989341

10/24/2024

10/25/2024 0.941084898

10/28/2024 1.031727699

10/29/2024 GoTO 0.844256651 0.961891536
10/30/2024 0.581353768

10/31/2024 1.323844261

11/1/2024 0.621573686

11/4/2024 1.389399788

10/24/2024

10/25/2024 0.114483582

10/28/2024 0.067582809

10/29/2024 ickp 0:054434317 0.095338749
10/30/2024 0.122546071

10/31/2024 0.072171166

11/1/2024 0.125544465

11/4/2024 0.11060883

10/24/2024

10/25/2024 0.181492515

10/28/2024 0.244129042

10/29/2024 INCO 0.346784793 0.40410551
10/30/2024 0.745629901

10/31/2024 0.835039414

11/1/2024 0.196165538

11/4/2024 0.279497365
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

10/24/2024

10/25/2024 0.252511196

10/28/2024 0.206123529

10/29/2024 INDE 0.451451476 0.526261558
10/30/2024 0.397464861

10/31/2024 1.074161944

11/1/2024 0.658023958

11/4/2024 0.64409394

10/24/2024

10/25/2024 0.199306233

10/28/2024 0.257935917

10/29/2024 INKP 0.167969908 01399000369
10/30/2024 0.161111542

10/31/2024 0.160464401

11/1/2024 1.03038934

11/4/2024 0.815825245

10/24/2024

10/25/2024 0.349260349

10/28/2024 0.393127862

10/29/2024 ITMG 0.001719813 0.326341258
10/30/2024 0.401785074

10/31/2024 0.717191849

11/1/2024 0.419293316

11/4/2024 0.002010541

10/24/2024

10/25/2024 0.188219595

10/28/2024 0.170929347

10/29/2024 e r 0:191679202 0.240894812
10/30/2024 0.27545028

10/31/2024 0.256149519

11/1/2024 0.367373198

11/4/2024 0.236462541

10/24/2024

10/25/2024 0.182585753

10/28/2024 0.450066988

10/29/2024 MAPI 0.386506416 0.636150082
10/30/2024 0.243490181

10/31/2024 1.524631386

11/1/2024 1.244159669

11/4/2024 0.421610181
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

10/24/2024

10/25/2024 0.123730108

10/28/2024 0.143160423

10/29/2024 MBMA 0.090610023 0.171887624
10/30/2024 0.08178138

10/31/2024 0.312420129

11/1/2024 0.388883436

11/4/2024 0.062627869

10/24/2024

10/25/2024 0.403910434

10/28/2024 0.442919061

10/29/2024 MDKA 0.35595913 0.326613972
10/30/2024 0.29141704

10/31/2024 0.285500496

11/1/2024 0.244951211

11/4/2024 0.26164043

10/24/2024

10/25/2024 0.474202313

10/28/2024 0.980083361

10/29/2024 MEDC 0.447639282 0.568566615
10/30/2024 0.653507494

10/31/2024 0.578517354

11/1/2024 0.396414001

11/4/2024 0.449602504

10/24/2024

10/25/2024 0.049656034

10/28/2024 0.306901635

10/29/2024 PBas 0:279219673 0.463397285
10/30/2024 0.392102151

10/31/2024 1.32688217

11/1/2024 0.451584114

11/4/2024 0.437435221

10/24/2024

10/25/2024 0.061284403

10/28/2024 0.113369068

10/29/2024 PGEO 0.065857893 0.078102689
10/30/2024 0.113925695

10/31/2024 0.062342259

11/1/2024 0.071761835

11/4/2024 0.058177667
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Tanggal Emiten Trading Volume Activity Average Trading Volume Activity

10/24/2024

10/25/2024 0.55040878

10/28/2024 0.522762879

10/29/2024 PTBA 0.3119716 0.487723255
10/30/2024 0.542475553

10/31/2024 0.722484393

11/1/2024 0:451959466

11/4/2024 0.312000114

10/24/2024

10/25/2024 0.825906597

10/28/2024 1.579494806

10/29/2024 SMGR 1.549009391 85625863
10/30/2024 2.118928246

10/31/2024 1.496969561

11/1/2024 1.22304954

11/4/2024 1.606022901

10/24/2024

10/25/2024 0.186785473

10/28/2024 0.142668476

10/29/2024 TLKM 0.249545572 0306756207
10/30/2024 0.455311652

10/31/2024 0.514327876

11/1/2024 0.366113779

11/4/2024 0.232540622

10/24/2024

10/25/2024 0.175164297

10/28/2024 0.170222787

10/29/2024 TR 0.19802245 0034248477
10/30/2024 0.428883926

10/31/2024 0.953173242

11/1/2024 0.257085726

11/4/2024 0.235910622

10/24/2024

10/25/2024 0.289366068

10/28/2024 0.222064469

10/29/2024 UNVR 0.296938742 0.216448622
10/30/2024 0.284106815

10/31/2024 0.118739332

11/1/2024 0.09266886

11/4/2024 0.211256068
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Lampiran 12 Perhitungan Average Trading Volume Activity sesudah

Presidential Election
. . . . Average Trading
Tanggal Emiten Trading Volume Activity Volume Activity
11/5/2024
11/6/2024 1.012579054
11/7/2024 0.788806314
11/8/2024 ACES 0.271093742 0.044619808
11/11/2024 0.452391425
11/12/2024 0.563622217
11/13/2024 1.008556044
11/14/2024 0.312338655
11/5/2024
11/6/2024 0.13566012
11/7/2024 0.127428447
11/8/2024 ADMR 0.127015077 0.019563935
11/11/2024 0.078680334
11/12/2024 0.116886191
11/13/2024 0.093260753
11/14/2024 0.136947547
11/5/2024
11/6/2024 1.342509478
11/7/2024 1.150718341
11/8/2024 ADRO 1.079212737 0.143739647
11/11/2024 1.180197285
11/12/2024 1.017606228
11/13/2024 1.719051313
11/14/2024 1.006177531
11/5/2024
11/6/2024 0.183368479
11/7/2024 0:403541572
11/8/2024 AKRA 0.339667628 0.01137489
11/11/2024 0.202117176
11/12/2024 0.192669185
11/13/2024 0.224069753
11/14/2024 0.079624232
11/5/2024
11/6/2024 0.134124187
11/7/2024 0.115592382
11/8/2024 AMMN 0.089637586 0.011410952
11/11/2024 0.112721434
11/12/2024 0.135936649
11/13/2024 0.090112219
11/14/2024 0.079876667
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Average Trading

Tanggal Emiten Trading Volume Activity Y
11/5/2024
11/6/2024 1.06945242
11/7/2024 1.810981839
11/8/2024 ANTM 0.929146815 0.138572339
11/11/2024 0.744580861
11/12/2024 0.773151113
11/13/2024 0.789940883
11/14/2024 0.970006376
11/5/2024
11/6/2024 0.297310946
11/7/2024 0.41521868
11/8/2024 ASII 0.296704169 0.04927338
11/11/2024 0.449763514
11/12/2024 0.389848538
11/13/2024 0.220708246
11/14/2024 0.34491366
11/5/2024
11/6/2024 0.191942016
11/7/2024 0.219510508
11/8/2024 BRIS 0.197168304 0.015565714
11/11/2024 0.186758088
11/12/2024 0.104362722
11/13/2024 0.189234161
11/14/2024 0.108960001
11/5/2024
11/6/2024 7.924330935
11/7/2024 5.714123008
11/8/2024 RS 4:572857579 0.964459584
11/11/2024 4.744920648
11/12/2024 4.663003935
11/13/2024 3.383145433
11/14/2024 6.751217088
11/5/2024
11/6/2024 0.30579381
11/7/2024 0.40626309
11/8/2024 BRPT 0.507660568 0.036550697
11/11/2024 0.344193339
11/12/2024 0.369331392
11/13/2024 0.378539398
11/14/2024 0.255854878
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity
11/5/2024
11/6/2024 0.223656543
11/7/2024 0.182210635
11/8/2024 CPIN 0.044297262 0.012379715
11/11/2024 0.104042139
11/12/2024 0.110748719
11/13/2024 0.073267106
11/14/2024 0.086658007
11/5/2024
11/6/2024 0.375919874
11/7/2024 0.8303422
11/8/2024 EXCL 0.389954453 0.0h066296
11/11/2024 1.529438286
11/12/2024 1.190956931
11/13/2024 0.974883353
11/14/2024 0.298640721
11/5/2024
11/6/2024 1.125916081
11/7/2024 0.799519355
11/8/2024 GOTO 0.670136919 0.117396243
11/11/2024 0.812384968
11/12/2024 1.020966054
11/13/2024 0.814450628
11/14/2024 0.821773702
11/5/2024
11/6/2024 0.137616289
11/7/2024 0.240525693
11/8/2024 IcBP 0.091419732 01024514755
11/11/2024 0.105391373
11/12/2024 0.103854618
11/13/2024 0.12605463
11/14/2024 0.171603309
11/5/2024
11/6/2024 0.317224037
11/7/2024 0.341337386
11/8/2024 INCO 0.319402307 0.07543504
11/11/2024 0.391867024
11/12/2024 0.200023396
11/13/2024 0.176948968
11/14/2024 0.528045282
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity
11/5/2024
11/6/2024 0.578916753
11/7/2024 0.802466315
11/8/2024 INDE 0.244854051 0.0995126
11/11/2024 0.49798048
11/12/2024 0.580288554
11/13/2024 0.208164603
11/14/2024 0.696588201
11/5/2024
11/6/2024 0.309620505
11/7/2024 0.327486947
11/8/2024 INKP 0.368783914 0.022973046
11/11/2024 0.31545145
11/12/2024 0.288051346
11/13/2024 0.128287459
11/14/2024 0.160811322
11/5/2024
11/6/2024 0.361729318
11/7/2024 0.002961865
11/8/2024 TMG 0.002682767 0.100836212
11/11/2024 0.002498962
11/12/2024 0.535487311
11/13/2024 0.880871297
11/14/2024 0.705853486
11/5/2024
11/6/2024 0.276870564
11/7/2024 0.249150103
11/8/2024 KUBE 0.254888083 00E0488 615
11/11/2024 0.369026303
11/12/2024 0.267465853
11/13/2024 0.166076709
11/14/2024 0.353420306
11/5/2024
11/6/2024 0.942680663
11/7/2024 0.914327199
11/8/2024 MAPI 0.715021807 0053969428
11/11/2024 0.288215873
11/12/2024 0.227150934
11/13/2024 0.319689428
11/14/2024 0.377785994
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

11/5/2024

11/6/2024 0.108612046

11/7/2024 0.291210026

11/8/2024 MBMA 0.073703047 0.050871618
11/11/2024 0:160551045

11/12/2024 0.130091179

11/13/2024 0.96528614

11/14/2024 0.356101329

11/5/2024

11/6/2024 0.369115126

11/7/2024 0.372315758

11/8/2024 MDKA 0.212257343 0.055305811
11/11/2024 0.237364253

11/12/2024 0.311360583

11/13/2024 0.545929876

11/14/2024 0.387140677

11/5/2024

11/6/2024 0.692799522

11/7/2024 1.021958652

11/8/2024 MEDC 0.351378968 0.078532403
11/11/2024 0.346193565

11/12/2024 0.599177651

11/13/2024 0.366756572

11/14/2024 0.549726821

11/5/2024

11/6/2024 0.369149536

11/7/2024 1.224714125

11/8/2024 PGAS 0:452859427 0047299832
11/11/2024 0.717409241

11/12/2024 0.460886217

11/13/2024 0.168393957

11/14/2024 0.332496722

11/5/2024

11/6/2024 0.044337608

11/7/2024 0.094427031

11/8/2024 PGEO 0.042791714 0.011285553
11/11/2024 0.074891435

11/12/2024 0.058910164

11/13/2024 0.120827698

11/14/2024 0.07899887
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Average Trading Volume

Tanggal Emiten Trading Volume Activity Activity

11/5/2024

11/6/2024 0.299080107

11/7/2024 0.315032102

11/8/2024 PTBA 0.290807881 0.039727687
11/11/2024 0:527397987

11/12/2024 0.579692651

11/13/2024 0.360860426

11/14/2024 0.278093808

11/5/2024

11/6/2024 0.58969464

11/7/2024 0.396267143

11/8/2024 SMGR 0.27969922 0.039427226
11/11/2024 0.865874441

11/12/2024 0.681004917

11/13/2024 0.299610159

11/14/2024 0.275990585

11/5/2024

11/6/2024 0.246160941

11/7/2024 0.292869653

11/8/2024 TLKM 0.243662814 0.097519331
11/11/2024 0.3984957317

11/12/2024 0.795534077

11/13/2024 0.526200612

11/14/2024 0.682635316

11/5/2024

11/6/2024 0.524553516

11/7/2024 0.410429098

11/8/2024 UNTR 0:414264884 0057577409
11/11/2024 0.398021505

11/12/2024 0.413756055

11/13/2024 0.235049527

11/14/2024 0.403041296

11/5/2024

11/6/2024 0.336868689

11/7/2024 0.189819135

11/8/2024 UNVR 0.182687523 0.017488477
11/11/2024 0.215015138

11/12/2024 0.232666212

11/13/2024 0.215612149

11/14/2024 0.122418991
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Lampiran 13 Hasil olah data SPSS

Statistics

BEFORE AAR AFTER AAR

N Valid 30 30
Missing 0 0
Mean -.00147129427 | -.00051121190
Median -.00035962450 | .00001492750
Mode -.0205780622 -.009992228¢°
Std-. . 007443473174 006732724570

eviation

Minimum -.020578062 -.009992228
Maximum 013989789 .010277090
Sum 1044138828 2015336357

a. Multiple modes‘exist. The smallest value is shown

Statistics
BEFORE ATVA | AFTER ATVA
N /Valid 30 30
Missing 0 0
Mean 52924283783 | .08401067297
Median 40155293950 | .04838645600
Mode .0318256632 .0021654252
Std.Q 550423151886 | 170533746367

Deviation
Minimum .031825663 .002165425
Maximum 2.721626921 .964459584
Sum 15.877285135 2.520320189

a. Multiple modes exist. The smallest value is

shown
One-Sample Kolmogorov-Smirnov Test

BEFORE AAR AFTER AAR
N 30 30
Normal Parameters?® Mean .00 .00
Std. Deviation .007 .006
Most Extreme Differences Absolute 118 127
Positive .083 127
Negative -.118 -113
Test Statistic 118 27
Asymp. Sig. (2-tailed) .200¢4d .200¢°4d

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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One-Sample Kolmogorov-Smirnov Test

BEFORE ATVA | AFTER ATVA

N 30 30
Normal Parameters®® Mean .53 .08
Std. Deviation 550 71

Most Extreme Differences Absolute 272 330
Positive 272 .330

Negative -183 -.316

Test Statistic 272 330
Asymp. Sig. (2-tailed) .000¢ .000¢°

a. Test distribution is Normal.

b. Calculated from data.

c. Lilliefors Signifieance Correction.

d. This is a lowerbound of the true significance.

Paired Samples Test

116

edusy jup £y §ey ynun)=s neye usjBogas dgnbuaw busie)q i

a. AFTER_ATVA < BEFORE_ATVA
b. AFTER_ATVA > BEFORE_ATVA

—E._ﬁﬁ_-i Sig.
&% E (2
PR Paired Differences t df | tailed)
E 7y 95% Confidence Interval of the
z =7 Difference
E =
83 Mean Std. Deviation | Std. Error Mean Lower Upper
Poif EDLFPRE AAR - -
18 E%ER AAR -.000529370957 | .009543554501 | .001742406693 004092992774 .003034250860 304 29 .763

FEEz

T8

- SR Ranks

= L 2l

":l .';-l_ = N Mean Rank Sum of Ranks

E i = AFTER_ATVA - Negative Ranks 302 15.50 465.00

b 3 BEFORE_ATVA g

o pLs Positive Ranks ob 0.00 0.00

g— E. Ties 0°

= & Total 30

c o

&= ]

T

B iE

3 g

“ye|esew nyens uenciu)l nere jig ey uesnued ‘ueiode ) uespuusd ‘yenwp efiey

c. AFTER_ATVA = BEFORE.ATVA

Test Statistics?

AFTER ATVA - BEFORE_ATVA

z

Asymp. Sig. (2-tailed)

-4.782°

.000

a. Wilcoxon Signed Ranks Test

b. Based on positive ranks.
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