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0.01

404 
0.00019

726 
0 0 

0.044

762 

25/10/

2023 

0.00

478 
2.28932

E-05 
0 0 

0.030

676 
29/04/

2024 

0.00

475 
2.25467

E-05 
0 0 

0.030

463 

26/10/

2023 

0.02

476 
0.00061

3152 
0 0 

0.048

735 
30/04/

2024 

0.02

672 
0.00071

3828 
0 0 

0.030

119 
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27/10/

2023 

0.00

000 0 0 0 
0.010

526 
02/05/

2024 

0.03

810 
0.00145

1922 
0 0 

0.058

582 

30/10/

2023 

0.00

684 
4.673E-

05 
0 0 

0.017

987 
03/05/

2024 

0.01

256 
0.00015

7763 
0 0 

0.002

107 

31/10/

2023 

0.00

393 
1.54696

E-05 
0 0 

0.003

933 
06/05/

2024 

0.00

191 
3.64198

E-06 
0 0 

0.001

908 

01/11/

2023 

0.01

077 
0.00011

6074 
0 0 

0.024

615 
07/05/

2024 

0.00

765 
5.84947

E-05 
0 0 

0.014

545 

02/11/

2023 

0.02

079 
0.00043

2311 
0 0 

0.020

792 
08/05/

2024 

0.00

674 
4.5478

E-05 
0 0 

0.006

744 

03/11/

2023 

0.00

970 
9.40768

E-05 
0 0 

0.007

845 
13/05/

2024 

0.00

097 
9.40768

E-07 
0 0 

0.018

331 

06/11/

2023 

0.00

480 
2.30695

E-05 
0 0 

0.035

838 
14/05/

2024 

0.00

000 0 0 0 
0.010

601 

07/11/

2023 

0.01

530 
0.00023

3979 
0 0 

0.013

173 
15/05/

2024 

0.01

260 
0.00015

8682 
0 0 

0.016

168 

08/11/

2023 

0.00

971 
9.42596

E-05 
0 0 

0.006

249 
16/05/

2024 

0.01

435 
0.00020

6039 
0 0 

0.007

151 

09/11/

2023 

0.01

961 
0.00038

4468 
0 0 

0.019

608 
17/05/

2024 

0.01

509 
0.00022

7839 
0 0 

0.032

638 

10/11/

2023 

0.00

577 
3.3284

E-05 
0 0 

0.005

769 
20/05/

2024 

0.01

766 
0.00031

1805 
0 0 

0.017

658 

13/11/

2023 

0.00

000 0 0 0 
0.003

448 
21/05/

2024 

0.01

608 
0.00025

8671 
0 0 

0.030

369 

14/11/

2023 

0.00

000 0 0 0 
0.010

309 
22/05/

2024 

0.00

288 
8.32101

E-06 
0 0 

0.022

478 

15/11/

2023 

0.01

838 
0.00033

765 
0 0 

0.011

431 
27/05/

2024 

0.00

289 
8.36922

E-06 
0 0 

0.013

494 

16/11/

2023 

0.00

475 
2.25467

E-05 
0 0 

0.004

748 
28/05/

2024 

0.00

962 
9.24556

E-05 
0 0 

0.018

956 

17/11/

2023 

0.01

718 
0.00029

5 
0 0 

0.020

624 
29/05/

2024 

0.01

238 
0.00015

3288 
0 0 

0.040

159 

20/11/

2023 

0.00

971 
9.42596

E-05 
0 0 

0.006

249 
30/05/

2024 

0.01

061 
0.00011

252 
0 0 

0.024

893 

21/11/

2023 

0.00

000 0 0 0 0 31/05/

2024 

0.00

097 
9.4996

E-07 
0 0 

0.040

83 

22/11/

2023 

0.00

385 
1.47929

E-05 
0 0 

0.010

743 
03/06/

2024 

0.00

974 
9.48111

E-05 
0 0 

0.046

867 
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23/11/

2023 

0.00

575 
3.30295

E-05 
0 0 

0.002

275 
04/06/

2024 

0.00

771 
5.95145

E-05 
0 0 

0.011

286 

24/11/

2023 

0.00

857 
7.34694

E-05 
0 0 

0.015

492 
05/06/

2024 

0.00

957 
9.1573

E-05 
0 0 

0.034

659 

27/11/

2023 

0.01

825 
0.00033

3124 
0 0 

0.021

736 
06/06/

2024 

0.00

097 
9.33511

E-07 
0 0 

0.021

093 

28/11/

2023 

0.00

000 0 0 0 
0.003

497 
07/06/

2024 

0.00

097 
9.31709

E-07 
0 0 

0.008

159 

29/11/

2023 

0.00

377 
1.42399

E-05 
0 0 

0.024

68 
10/06/

2024 

0.00

483 
2.33378

E-05 
0 0 

0.009

662 

30/11/

2023 

0.00

189 
3.58701

E-06 
0 0 

0.019

458 
11/06/

2024 

0.00

777 
6.03261

E-05 
0 0 

0.029

196 

01/12/

2023 

0.00

851 
7.23625

E-05 
0 0 

0.001

946 
12/06/

2024 

0.01

174 
0.00013

7867 
0 0 

0.015

391 

04/12/

2023 

0.00

187 
3.51343

E-06 
0 0 

0.012

219 
13/06/

2024 

0.00

297 
8.82266

E-06 
0 0 

0.006

633 
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Lampiran 2 Tabel Statistik Deskriptif 

 

  

Descriptive Statistics 

 

N Minimum Maximum Mean 

Std. 

Deviation Skewness Kurtosis 

Statistic Statistic Statistic Statistic Statistic Statistic 

Std. 

Error Statistic 

Std. 

Error 

Rmt 236 ,00 0.038100 0.006669 0.006410 1.459287 ,158 5.846497 ,316 

r2mt 236 ,00 0.001452 8.55E-05 0.000160 4.376723 ,158 30.11689 ,316 

Pre 236 ,00 0.000309 3.54E-06 2.48E-05 10.06913 ,158 113.8098 ,316 

post 236 ,00 0.000290 3.44E-06 2.26E-05 10.25444 ,158 120.3216 ,316 

 

csad 236 ,00 0.087816 0.015508 0.013171 1.586186 ,158 7.081446 ,316 

Valid N 

(listwise) 

236 
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 Lampiran 3 Tabel Analisis Data Regresi Kuantil 

Kondisi Market Stress Kuantil 0.01 

 

Kondisi Market Stress Kuantil 0.05 

 

   

Parameter Estimatesa,b 

Parameter Coefficient Std. Error t df Sig. 

95% Confidence Interval 

Lower 

Bound 

Upper 

Bound 

(Intercept) ,000 6377,9093 ,000 231 1,000 -12566,310 12566,310 

Rmt 355,292 9,9352 35,761 231 <,001 335,717 374,867 

r2mt 3,538 ,0424 83,487 231 <,001 3,454 3,621 

Pre 99,330 ,1690 587,919 231 <,001 98,997 99,663 

post -5,022 ,1855 -27,078 231 <,001 -5,388 -4,657 

a. Dependent Variable: csad 

b. Model: (Intercept), rmt, r2mt, pre, post 

 

Parameter Estimatesa,b 

Parameter Coefficient Std. Error t df Sig. 

95% Confidence Interval 

Lower 

Bound 

Upper 

Bound 

(Intercept) ,000 52087,4716 ,000 231 1,000 -102627,250 102627,250 

rmt 643,468 81,1394 7,930 231 <,001 483,600 803,335 

r2mt 4,880 ,3461 14,100 231 <,001 4,198 5,562 

pre 96,350 1,3798 69,829 231 <,001 93,632 99,069 

post -8,055 1,5147 -5,318 231 <,001 -11,040 -5,071 

a. Dependent Variable: csad 

b. Model: (Intercept), rmt, r2mt, pre, post 
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Kondisi Market Stabil Kuantil 0.5 

 

Kondisi Market High Return Kuantil 0.95 

 

 

 

 

 

 

Parameter Estimatesa,b 

Parameter Coefficient Std. Error T df Sig. 

95% Confidence Interval 

Lower Bound Upper Bound 

(Intercept) 8306408,339 1545562,2112 5,374 231 <,001 5261207,734 11351608,945 

Rmt 2806,137 2407,6028 1,166 231 ,245 -1937,531 7549,804 

r2mt 27,263 10,2694 2,655 231 ,008 7,030 47,497 

Pre 34,837 40,9422 ,851 231 ,396 -45,830 115,505 

Post -71,736 44,9453 -1,596 231 ,112 -160,291 16,819 

a. Dependent Variable: csad 

b. Model: (Intercept), rmt, r2mt, pre, post 

Parameter Estimatesa,b 

Parameter Coefficient Std. Error T df Sig. 

95% Confidence Interval 

Lower Bound Upper Bound 

(Intercept) 29782253,843 4377983,8975 6,803 231 <,001 21156370,575 38408137,111 

Rmt 7299,659 6819,8136 1,070 231 ,286 -6137,329 20736,647 

r2mt 61,710 29,0892 2,121 231 ,035 4,396 119,024 

Pre -94,537 115,9734 -,815 231 ,416 -323,038 133,964 

Post -206,511 127,3127 -1,622 231 ,106 -457,354 44,331 

a. Dependent Variable: csad 

b. Model: (Intercept), rmt, r2mt, pre, post 
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Kondisi Market Stress Kuantil 0.99 

Parameter Estimatesa,b 

Parameter Coefficient Std. Error t df Sig. 

95% Confidence Interval 

Lower Bound Upper Bound 

(Intercept) 59259259,000 4149861,9709 14,280 231 <,001 51082841,321 67435676,679 

rmt 11595,538 6464,4562 1,794 231 ,074 24332,369 1141,294 

r2mt 90,365 27,5734 3,277 231 ,001 36,038 144,693 

pre -111,044 109,9304 -1,010 231 ,313 -327,639 105,550 

post -225,798 120,6789 -1,871 231 ,063 -463,570 11,975 

a. Dependent Variable: csad 

b. Model: (Intercept), rmt, r2mt, pre, post 


