
 

iv 
 

Daftar Gambar 
 

Gambar I. 1 Grafik IHSG ........................................................................................ 2 

Gambar I. 2 Grafik IHSG periode 7/12/2020 sampai 4/01/2021 ............................ 3 

Gambar II. 1  Lima Opsi Pengembangan Koefisien Beta ……………………15 

Gambar II. 2 Kerangka Konseptual ...................................................................... 22 

Gambar IV.1 Grafik Cummulative Abnormal Return (CAR) Perusahaan UNVR 

event study pengumuman Covid-19 (-30,30)…………………….........................30 

Gambar IV.2 Grafik Cummulative Abnormal Return (CAR) Perusahaan ICBP 

event study pengumuman Covid-19 (-30,30) ................................................ 31 

Gambar IV.3 Grafik Cummulative Abnormal Return (CAR) Perusahaan HMSP 

event study pengumuman Covid-19 (-30,30) ................................................ 32 

Gambar IV.4 Grafik Cummulative Abnormal Return (CAR) Perusahaan GGRM 

event study pengumuman Covid-19 (-30,30) ................................................ 33 

Gambar IV.5 Grafik Cummulative Abnormal Return (CAR) Perusahaan KLBF 

event study pengumuman Covid-19 (-30,30) ................................................ 34 

Gambar IV.6 Grafik Rata-Rata Cummulative Abnormal Return (CAR) 5 

perusahaan consumer goods event study pengumuman Covid-19 (-30,30) .. 34 

Gambar IV.7 Grafik Cummulative Abnormal Return (CAR) Perusahaan UNVR 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 35 

Gambar IV.8 Grafik Cummulative Abnormal Return (CAR) Perusahaan ICBP 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 36 

Gambar IV.9 Grafik Cummulative Abnormal Return (CAR) Perusahaan HMSP 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 37 

Gambar IV.10 Grafik Cummulative Abnormal Return (CAR) Perusahaan GGRM 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 37 

Gambar IV.11 Grafik Cummulative Abnormal Return (CAR) Perusahaan KLBF 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 38 

Gambar IV.12 Grafik Rata-Rata Cummulative Abnormal Return (CAR) 5 

perusahaan consumer goods event study pengumuman vaksin Covid-19 (-

30,30) ............................................................................................................. 38 

Gambar IV.13 Grafik Cummulative Market Adjusted Return (CMAR) Perusahaan 

UNVR event study pengumuman Covid-19 (-30,30) .................................... 39 



 

v 
 

ambar IV.14 Grafik Cummulative Market Adjusted Return (CMAR) Perusahaan 

ICBP event study pengumuman Covid-19 (-30,30) ...................................... 40 

Gambar IV.15 Grafik Cummulative Market Adjusted Return (CMAR) Perusahaan 

HMSP event study pengumuman Covid-19 (-30,30) .................................... 41 

Gambar IV.16 Grafik Cummulative Market Adjusted Return (CMAR) Perusahaan 

GGRM event study pengumuman Covid-19 (-30,30) ................................... 41 

Gambar IV.17 Grafik Cummulative Market Adjusted Return (CMAR) Perusahaan 

KLBF event study pengumuman Covid-19 (-30,30) ..................................... 42 

Gambar IV.18 Grafik Rata-Rata Cummulative Abnormal Return (CMAR) 5 

perusahaan consumer goods event study pengumuman Covid-19 (-30,30) .. 43 

Gambar IV.19 Grafik Cummulative Abnormal Return (CMAR) Perusahaan UNVR 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 44 

Gambar IV.20 Grafik Cummulative Abnormal Return (CMAR) Perusahaan ICBP 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 44 

Gambar IV.21 Grafik Cummulative Abnormal Return (CMAR) Perusahaan HMSP 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 45 

Gambar IV.22 Grafik Cummulative Abnormal Return (CMAR) Perusahaan GGRM 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 46 

Gambar IV.23 Grafik Cummulative Abnormal Return (CMAR) Perusahaan KLBF 

event study pengumuman vaksin Covid-19 (-30,30) ..................................... 47 

Gambar IV.24 Grafik Rata-Rata Cummulative Abnormal Return (CMAR) 5 

perusahaan consumer goods event study pengumuman vsksin Covid-19 (-

30,30) Sumber: Olahan peneliti (2021) ......................................................... 48 

  


