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ABSTRAK

Rahmat Hidayat, 2016: Analisis Kinerja Jangka Panjang Penawaran Umum
Perdana Saham Yang Disertai Waran (Unit 1PO) Di Bursa Efek Indonesia
(BEI). Fakultas Ekonomi Universitas Negeri Jakarta.

Penelitian ini bertujuan untuk menganalisis kinerja jangka panjang penawaran
umum saham perdana disertai waran (unit IPO). Sampel yang digunakan 40
saham unit IPO dari tahun 2007 — 2014. Benchmark yang digunakan adalah
Indeks Harga Saham Gabungan (IHSG). Metode Pengukuran yang digunakan
adalah EWCAR (Equally-Weighted Cummulative Abormal Return) dan
EWBHAR (Equally-Weighted Buy-and-Hold Abormal Return). Hasil dari
penelitian ini menunjukkan bahwa kinerja jangka panjang unit IPO tergantung
pada sektor industri, yang mana kinerja jangka panjang unit IPO sektor finansial
lebih baik daripada non-finansial.

Kata Kunci: Unit IPO, Finansial, Non-finansial, Kinerja Jangka Pajang, Waran



ABSTRACT

Rahmat Hidayat, The Analysis of The Long-Term Performance Of Initial
Public Offering Bundling With Warrant (Unit IPO) at Indonesia Stock
Exchange (IDX). Faculty of Economy State University of Jakarta.

The purpose of this study were to examined the long-term performance of initial
public offering bundling with warrant (unit IPO). The sample of this study
covered 40 firms unit IPO from 2007 to 2014. Indeks Harga Saham Gabungan
(IHSG) were used as a benchmark. Method used are EWCAR (Equally-Weighted
Cummulative Abormal Return) dan EWBHAR (Equally-Weighted Buy-and-Hold
Abormal Return). The results showed that the long-term performance unit IPO
depend on industry sector which long-term performance unit IPO financial is
better than non-financial.

Keywords: Unit IPO, Financial, Non-financial, Long-term Performance, Warrant
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