
Lampiran 1 

Data Mentah Return Perusahaan yang Melakukan Right Issue yang Listing di JII (Jakarta Islamic Index) Tahun 2010-2012 

No Tahun Kode Nama Perusahaan Tanggal Hari ke-t Return 

1 

 

2010 ELTY PT. Bakrie Land Development Tbk 

 

Jun 18, 2010 -10 0 

Jun 21, 2010 -9 0,044 
Jun 22, 2010 -8 0,014 
Jun 23, 2010 -7 0,041 
Jun 24, 2010 -6 0 

Jun 25, 2010 -5 -0,007 

Jun 28, 2010 -4 -0,007 

Jun 29, 2010 -3 -0,034 
Jun 30, 2010 -2 0,007 
Jul 1, 2010 -1 -0,021 
Jul 2, 2010 0 0,007 

Jul 5, 2010 1 -0,021 

Jul 6, 2010 2 0 

Jul 7, 2010 3 -0,014 
Jul 8, 2010 4 0,066 
Jul 9, 2010 5 -0,027 

Jul 12, 2010 6 0,007 

Jul 13, 2010 7 -0,021 

Jul 14, 2010 8 0,007 

Jul 15, 2010 9 -0,035 

Jul 16, 2010 10 -0,029 

2 2010 LPKR PT. Lippo Karawaci Tbk Nov 22, 2010 -10 0 
Nov 23, 2010 -9 0 
Nov 24, 2010 -8 0 

Nov 25, 2010 -7 0 

Nov 26, 2010 -6 -0,015 

Nov 29, 2010 -5 0,03 
Nov 30, 2010 -4 -0,015 
Dec 1, 2010 -3 0,015 
Dec 2, 2010 -2 0 

Dec 3, 2010 -1 0,029 



Dec 6, 2010 0 0,028 

Dec 8, 2010 1 -0,027 

Dec 9, 2010 2 0,014 

Dec 10, 2010 3 -0,014 
Dec 13, 2010 4 0 
Dec 14, 2010 5 0 
Dec 15, 2010 6 -0,028 

Dec 16, 2010 7 -0,029 

Dec 17, 2010 8 0,015 

Dec 20, 2010 9 -0,059 
Dec 21, 2010 10 0,016 

3 2011 UNTR PT. Uniterd Tractor Tbk Apr 25, 2011 -10 0,007 
Apr 26, 2011 -9 -0,009 

Apr 27, 2011 -8 0,013 

Apr 28, 2011 -7 0,004 

Apr 29, 2011 -6 -0,004 
May 2, 2011 -5 0,004 
May 3, 2011 -4 0,004 
May 4, 2011 -3 0,036 

May 5, 2011 -2 0,002 

May 6, 2011 -1 -0,027 

May 9, 2011 0 -0,013 

May 10, 2011 1 -0,041 
May 11, 2011 2 0,02 
May 12, 2011 3 -0,015 
May 13, 2011 4 -0,004 

May 16, 2011 5 -0,029 

May 18, 2011 6 0,032 

May 19, 2011 7 -0,013 
May 20, 2011 8 0,002 
May 23, 2011 9 -0,011 
May 24, 2011 10 0,007 

 

 



Lampiran 2 

Data Mentah Abnormal Return Perusahaan yang Melakukan Right Issue yang Listing di JII (Jakarta Islamic Index) Tahun 2010-2012 

No Tahun Kode Nama Perusahaan Tanggal Hari ke-t 
Ekspekted 

Return 

Abnormal 

Return 

KSE 

(Kesalahan 

Standar 

Estimasi) 

1 

 

2010 ELTY PT. Bakrie Land Development Tbk 

 

Jun 18, 2010 -10 0,014 -0,014 0,002 
Jun 21, 2010 -9 0,004 0,04 0,006 
Jun 22, 2010 -8 -0,002 0,016 0,0004 
Jun 23, 2010 -7 -0,003 0,044 0,01 
Jun 24, 2010 -6 -0,004 0,004 0,0003 
Jun 25, 2010 -5 0,011 -0,018 0,008 
Jun 28, 2010 -4 0,003 -0,01 0,002 
Jun 29, 2010 -3 -0,021 -0,013 0,009 
Jun 30, 2010 -2 0,007 0 0,002 
Jul 1, 2010 -1 -0,014 -0,007 0,008 
Jul 2, 2010 0 -0,001 0,008 0,003 
Jul 5, 2010 1 0,002 -0,023 0,001 
Jul 6, 2010 2 0,012 -0,012 0,002 
Jul 7, 2010 3 -0,003 -0,011 0,0002 
Jul 8, 2010 4 0,005 0,061 0,016 
Jul 9, 2010 5 0,01 -0,037 0,004 

Jul 12, 2010 6 0,005 0,002 0,005 
Jul 13, 2010 7 0,001 -0,022 0,001 
Jul 14, 2010 8 0,006 0,001 0,001 
Jul 15, 2010 9 0 -0,035 0,015 
Jul 16, 2010 10 0,004 -0,033 0,009 

2 2010 LPKR PT. Lippo Karawaci Tbk Nov 22, 2010 -10 0,004 -0,004 0,002 
Nov 23, 2010 -9 -0,017 0,017 0,006 
Nov 24, 2010 -8 -0,005 0,005 0,0004 
Nov 25, 2010 -7 0,012 -0,012 0,01 
Nov 26, 2010 -6 -0,016 0,001 0,0003 
Nov 29, 2010 -5 -0,003 0,033 0,008 
Nov 30, 2010 -4 -0,028 0,013 0,002 
Dec 1, 2010 -3 0,024 -0,009 0,009 



Dec 2, 2010 -2 0,021 -0,021 0,002 
Dec 3, 2010 -1 0,001 0,028 0,008 
Dec 6, 2010 0 0,007 0,021 0,003 
Dec 8, 2010 1 0,013 -0,04 0,001 
Dec 9, 2010 2 0,004 0,01 0,002 

Dec 10, 2010 3 -0,01 -0,004 0,0002 
Dec 13, 2010 4 -0,015 0,015 0,016 
Dec 14, 2010 5 -0,001 0,001 0,004 
Dec 15, 2010 6 -0,009 -0,019 0,005 
Dec 16, 2010 7 -0,024 -0,005 0,001 
Dec 17, 2010 8 0,003 0,012 0,001 
Dec 20, 2010 9 -0,004 -0,055 0,015 
Dec 21, 2010 10 -0,004 0,02 0,009 

3 2011 UNTR PT. Uniterd Tractor Tbk Apr 25, 2011 -10 -0,003 0,01 0,002 
Apr 26, 2011 -9 -0,004 -0,005 0,006 
Apr 27, 2011 -8 0,008 0,005 0,0004 
Apr 28, 2011 -7 0,001 0,003 0,01 
Apr 29, 2011 -6 0,003 -0,007 0,0003 
May 2, 2011 -5 0,009 -0,005 0,008 
May 3, 2011 -4 -0,009 0,013 0,002 
May 4, 2011 -3 0,001 0,035 0,009 
May 5, 2011 -2 0,001 0,001 0,002 
May 6, 2011 -1 -0,005 -0,022 0,008 
May 9, 2011 0 -0,003 -0,01 0,003 

May 10, 2011 1 -0,004 -0,037 0,001 
May 11, 2011 2 0,01 0,01 0,002 
May 12, 2011 3 -0,008 -0,007 0,0002 
May 13, 2011 4 0,006 -0,01 0,016 
May 16, 2011 5 -0,009 -0,02 0,004 
May 18, 2011 6 0,011 0,021 0,005 
May 19, 2011 7 0,005 -0,018 0,001 
May 20, 2011 8 0,003 -0,001 0,001 
May 23, 2011 9 -0,025 0,014 0,015 
May 24, 2011 10 0,002 0,005 0,009 

 

 



Lampiran 3 

Data Mentah Risiko Perusahaan yang Melakukan Right Issue yang Listing di JII (Jakarta Islamic Index) Tahun 2010-2012 

Hari ke-t Rata-rata Return Ekspektasi Risiko 

-10 0,005 0,005 

-9 -0,0057 0,035 

-8 0,0003 0,013 

-7 0,0033 0,027 

-6 -0,006 0,007 

-5 0,006 0,019 

-4 -0,0113 0,012 

-3 0,0013 0,036 

-2 0,0097 0,009 

-1 -0,006 0,031 

0 0,001 0,022 

1 0,0037 0,042 

2 0,0087 0,011 

3 -0,007 0,009 

4 -0,0013 0,047 

5 0 0,028 

6 0,0023 0,03 

7 -0,006 0,02 

8 0,004 0,008 

9 -0,0097 0,039 

10 0,0007 0,024 

 

 

 

 

 

 



Lampiran 4 

Data Mentah Aktivitas Volume Perdagangan Perusahaan yang Melakukan Right Issue yang Listing di JII (Jakarta Islamic Index) Tahun 2010-2012 

No Tahun Kode Nama Perusahaan Tanggal Hari ke-t Aktivitas 

Volume 

Perdagangan 

1 

 

2010 ELTY PT. Bakrie Land Development Tbk 

 

Jun 18, 2010 -10 109.847.500  

Jun 21, 2010 -9 185.354.000  

Jun 22, 2010 -8 291.133.500  

Jun 23, 2010 -7 314.076.500  

Jun 24, 2010 -6 293.218.500  

Jun 25, 2010 -5 50.337.000  

Jun 28, 2010 -4 56.704.000  

Jun 29, 2010 -3 52.482.000  

Jun 30, 2010 -2 74.732.500  

Jul 1, 2010 -1 27.896.500  

Jul 2, 2010 0 48.731.000  

Jul 5, 2010 1 42.293.000  

Jul 6, 2010 2 36.481.500  

Jul 7, 2010 3 17.434.000  

Jul 8, 2010 4 148.057.500  

Jul 9, 2010 5 81.808.500  

Jul 12, 2010 6 110.684.500  

Jul 13, 2010 7 78.993.000  

Jul 14, 2010 8 150.110.500  

Jul 15, 2010 9 127.409.000  

Jul 16, 2010 10 137.985.000  

2 2010 LPKR PT. Lippo Karawaci Tbk Nov 22, 2010 -10 40.928.500  

Nov 23, 2010 -9 183.325.000  

Nov 24, 2010 -8 82.052.500  

Nov 25, 2010 -7 23.079.500  

Nov 26, 2010 -6 93.501.000  

Nov 29, 2010 -5 169.634.500  

Nov 30, 2010 -4 108.357.500  

Dec 1, 2010 -3 124.205.500  

Dec 2, 2010 -2 107.830.500  



Dec 3, 2010 -1 116.028.000  

Dec 6, 2010 0 300.387.000  

Dec 8, 2010 1 62.857.500  

Dec 9, 2010 2 144.597.000  

Dec 10, 2010 3 69.166.500  

Dec 13, 2010 4 26.633.000  

Dec 14, 2010 5 124.505.500  

Dec 15, 2010 6 72.309.500  

Dec 16, 2010 7 69.448.000  

Dec 17, 2010 8 90.875.500  

Dec 20, 2010 9 79.508.000  

Dec 21, 2010 10 68.750.000  

3 2011 UNTR PT. Uniterd Tractor Tbk Apr 25, 2011 -10 972.500  

Apr 26, 2011 -9 1.618.000  

Apr 27, 2011 -8 3.885.000  

Apr 28, 2011 -7 2.997.000  

Apr 29, 2011 -6 1.755.000  

May 2, 2011 -5 1.014.500  

May 3, 2011 -4 2.699.000  

May 4, 2011 -3 4.338.000  

May 5, 2011 -2 5,707,000 

May 6, 2011 -1 7.189.500  

May 9, 2011 0 4.395.000  

May 10, 2011 1 3.923.500  

May 11, 2011 2 2.879.000  

May 12, 2011 3 2.742.500  

May 13, 2011 4 2.852.000  

May 16, 2011 5 7.761.000  

May 18, 2011 6 5.647.000  

May 19, 2011 7 9.135.500  

May 20, 2011 8 6.960.000  

May 23, 2011 9 5.695.000  

May 24, 2011 10 4.005.000  

 

 



Lampiran 7 

Hasil Uji Paired Sample Test Return 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean Std. Deviation Std. Error Mean 

95% Confidence Interval of the 

Difference 

  Lower Upper 

Pair 1 Return Sesudah - Return 

Sebelum 
.011500 .023220 .007343 -.005111 .028111 1.566 9 .152 

 

Hasil Uji Paired Sample Test Abnormal Return 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean Std. Deviation Std. Error Mean 

95% Confidence Interval of the 

Difference 

  Lower Upper 

Pair 1 Abnormal Return Sesudah - 

Abnormal Return Sebelum 
-1.04060E1 14.70043 4.64868 -20.92205 .11005 -2.238 9 .052 

 

 

 

 

 

 

 

 

 

 



Lampiran 8 

Hasil Uji Paired Sample Test Risiko 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean Std. Deviation Std. Error Mean 

95% Confidence Interval of the 

Difference 

  Lower Upper 

Pair 1 Risiko Sesudah  - Risiko 

Sebelum 
.006300 .017493 .005532 -.006214 .018814 1.139 9 .284 

 

 

 

Hasil Uji Paired Sample Test Aktivitas Volume Perdagangan 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean Std. Deviation Std. Error Mean 

95% Confidence Interval of the 

Difference 

  Lower Upper 

Pair 1 Aktivitas Volume Perdagangan 

Sesudah - Aktivitas Volume 

Perdagangan Sebelum 

-

2.46330998

0E1 

3.018742885E1 9.546103187 -4.622788550E1 -3.038314099 -2.580 9 .030 
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