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LAMPIRAN 1

DATA PERUSAHAAN SAMPEL PENELITIAN
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No. | Kode Saham Nama Perusahaan
1 AISA Tiga Pilar Sejahtera Food Tbk
2 ALTO Tri Banyan Tirta Tbk.
3 BTEK Bumi Teknokultura Unggul Thk
4 CEKA Wilmar Cahaya Indonesia Tbk
5 DLTA Delta Djakarta Tbk.
6 ICBP Indofood CBP Sukses Makmur Tbk.
7 IIKP Inti Agri Resources Tbk.
8 INDF Indofood Sukses Makmur Tbk.
9 MLBI Multi Bintang Indonesia Tbk.
10 MYOR Mayora Indah
11 ROTI Nippon Indosari Corpindo Tbk.
12 SKBM Sekar Bumi Thk
13 SKLT Sekar Laut Thk.
14 | STTP Siantar Top Tbk.
15 ULTJ Ultrajaya Milk Industry & Trading Co. Tbk




LAMPIRAN 2

RETURN SAHAM HARI SENIN
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TAHUN
NO NAMA
2015 2016 2017 2018 2019

1 AISA 0,916118 | 3,215896 2,146324 | 1, 435673 1,374647

2 ALTO 0,989494 | 3,047832 0,565277 | 0,245638 2,136378
3 BTEK 0,772253 | 3,014212 0,929738 | 0,324559 0,836478
4 CEKA 1,847296 | 2,587106 0,896392 | 1,345272 1,386487
5 DLTA 1,027719 | 3,142347 0,95722 | 0,26346 0,18367
6 ICBP 0,936135 | 3,508695 0,955858 | 3,273253 0,183678
7 [IKP 1,419579 | 2,952905 1,09455 | 3,287563 1,394678
8 INDF 2,027111 | 2,980765 0,952328 | 0,263547 3,81645
9 MLBI 1,914075 | 3,010778 0,996619 | 2,128367 1,394637
10 MYOR 1,1459 | 2,969967 1,17738 | 1,832846 0,173657
11 ROTI 1,105775 | 3,200407 1,121144 | 0,193648 0,18367
12 SKBM 0,1 | 2,406328 1,073263 | 0,18366 0,182367
13 SKLT 0,994139 | 3,064198 0,952381 | 1,294678 0,183678
14 STTP 1,004948 | 3,039768 1,039316 | 3,284648 1,34739
15 ULTJ 0,961409 | 3,017821 0,920043 | 1,384587 0,18367




LAMPIRAN 3

RETURN SAHAM HARI JUMAT
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TAHUN
NO NAMA
2015 2016 2017 2018 2019

1 AISA 32,59945 1172,77 31,62033 | 2,129873 0,198368

2 ALTO 1,962895 | 1,947833 4,120608 | 1,308759 1,038032

3 BTEK 0,666457 | 2,105066 4,525488 | 0,183468 0,18378
4 CEKA 643,342 | 1,572281 30,92171 | 0,546389 0,18368

5 DLTA 28,2581 | 29,81895 27,10997 | 0,197389 0,183t8

6 ICBP 32,97614 10,7928 20,95095 | 0,194678 1,23001

7 [IKP 16,78136 | 13,80755 19,84591 | 0,328477 2,19379
8 INDF 5269,07 16,5706 21,08103 | 0,17257 0,18368
9 MLBI 24,7411 | 16,66814 17,88567 | 1,293467 1,032749
10 MYOR 16,71148 | 16,74508 20,74817 | 1,03278 2,10379
11 ROTI 21,83398 | 13,51606 14,85883 [ 2,19379 3,103780
12 SKBM 1,827525 | 2,583498 3,382747 | 3,193768 1,20792
13 SKLT 1,854034 | 2,136648 4,125496 | 12,1937 2,10379
14 STTP 11,47181 | 13,82337 6,02029 | 1,93799 3,19379
15 ULTJ 16,92963 | 16,75551 19,85214 | 0,187357 3,10379




