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4.1 MIANHIDATINAADVINUNAALNA (Abnormal Return)
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M519 4.1 Toyan19anaveIdnsWanoUINUNAAUNA &1 Event Period 11479 =5 019 t=5 V09
4 [ 4 o g}/
mamsal o Jundszmeaanuaanzibou 11091UIU IATINTNIHNA 50 1393

10 44 UTEN

t AAR3 SE3 t-test3 p-value3

-5 0.02% 0.004 0.052 0.959
-4 0.20% 0.004 0.534 0.596
-3 0.51% 0.004 1.347 0.184
P2 0.10% 0.004 0.276 0.784
-1 -0.63% 0.004 -1.685 0.098
0 -0.23% 0.004 -0.616 0.541
1 -0.10% 0.004 -0.276 0.784
2 0.17% 0.004 0.441 0.661
3 0.05% 0.004 0.133 0.895
4 -0.11% 0.004 -0.283 0.779
9 -0.30% 0.004 -0.792 0.432

onsHaneUUNUNHANGA WeuTHM)szmaaanuIanzition. WediAyneada 3 5zaU fo

10% (*), 5% (%) uag 1% (***)
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M54 4.2 Toyan19anaveIOATINanoULNUNAAUNATZ AN 2 Event Period 11319 t=-5 D4 t=5
4 @ 1 o g}J
voumgnsal o Jundsemaaanueanzdiey 9nUIUIATINININNA 5

Tn539M15 910 44 VS HN

CAAR SE3 t-test3 | p-value3

CAR(-5,-1) 0.19% 0.009 0.224 0.823
CAR(-1,+1) [ -0.97% 0.007 -1.464 0.143
CAR(+2,+5) | -0.52% 0.010 -0.545 0.586

oasmanouunuiralnAdzay e snlsemeaaanuaanzidion.

AD 10% (*), 5% (**) Az 1% (¥**)

N 5 4
4.2 msanfSnasevianialnf (Abnormal Volume)
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9 aa 49’ Aa a . 1 =
M99 4.3 may‘ammammﬂ?mm%mawwwﬂnmﬁmm W Event Period Tusaq t=-5 03 t=5

o @ ! o g’/
vounamial @ Tuidszmaaanuaanzidon ldnindaulaseimsnavua 50

Tn539715 910 44 VS HN

t AAV3 SE3 t-test3 p-value3
-5 -11.22% 1.682 -0.067 0.947
-4 12.78% 1.682 0.076 0.940
-3 -4.03% 1.682 -0.024 0.981
2 6.97% 1.682 0.042 0.967
-1 21.39% 1.682 0.127 0.899
0 3.02% 1.682 0.018 0.986
1 13.63% 1.682 0.081 0.936
2 8.38% 1.682 0.050 0.960
3 4.38% 1.682 0.026 0.979
4 =7.93% 1.682 -0.047 0.963
9 92.13% 1.682 0.548 0.586
Finaideneifinlng e indsgmaannueanzibon. Woddaymad

(%), 5% (**) uag 1% (***)

)

a3s

@
@

v A

Al Ao 10%
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v { 1 o
M1319 N-1.1 9ATINAADVLUNU (Tt) v041A597157 1 - 50 11&"]5?]\‘1L“I’iﬁ]ﬂ'liillﬂWiﬂﬁ$ﬂ'lﬁﬂﬂ‘1qui]ﬂ

Nzfey o 1A =5 D t=>5

Event 3
d Stock Return of each stock @ t =
=5 -4 -3 =2 -1 0 1 2 g 4 5

1 ADVANC -5.44% 0.00%; -2.26% 0.57% 0.00% -1.14% -5.31% -2.45% 1.23% 2.42% 0.60%
2 AH 1.58% 0.52% -1.04% 0.52% -0.52% 0.52% -2.11% -3.24% -1.11% 1.11% -1.11%
3 AS 0.00% 0.60% 0.00% 0.00% 0.00% -0.60% -1.21% 0.60% 2.99% 0.00% 0.00%
4 BANPU -2.87% 2.87% 1.87% -0.93% -0.94% 1.87% 0.92% -1.85% 0.00% 0.00% 0.93%
5 CPF -0.69% 0.72% 0.01% 1.41% 0.01% 0.70% 2.73% 0.01% -1.34% -1.36% 0.71%
6 CSL 0.42% 0.42% 0.00% 0.00% 2.49% -1.65% 3.28% 0.00% -0.40% 0.40% 0.40%
7 CSP 1.86% -1.86% 0.94% 0.93% -1.86% 0.94% -0.94% 0.00% -1.91% 0.00% 0.00%
8 EASON 1.11% -1.11% -2.20% 0.00% -0.54% 0.54% 0.00% 1.64% 1.83% -0.61% -1.22%
9 FNS 0.00% 0.00% -2.05% 0.00% -2.03% -1.42% 1.42% -0.71% 0.71% 0.00% 0.70%
10 GRAMMY 0.82% -0.82% -0.84% -5.13% 1.74% 0.86% -0.86% -1.74% -1.76% 0.89% -0.89%
11 HANA 1.91% 0.94% -0.44% 1.40% 2.27% 2.22% -0.42% -0.41% 1.33% -1.74% 0.02%
12 INOX -5.27% 6.17% 13.61% -1.03% -10.74% 1.87% -4.61% 0.90% 0.00% 0.00% 0.91%
13 JAS -0.82% -0.83% 1.65% 0.82% -0.75% 0.00% -0.91% -2.79% 2.79% -1.86% -2.84%
14 JAS2 -0.82% 0.82% 0.82% 0.81% 5.49% -1.54% 0.77% 0.00% 0.00% -3.92% 0.80%
15 JAS3 4.23% 0.00% 5.36% -1.32% -3.37% -0.68% 2.04% -1.36% 0.68% 0.69% 3.32%
16 JAS4 0.00% 2.07% -2.07% 2.07% -2.07% 0.00% -2.21% 2.21% 0.00% 2.07% 0.00%
17 JAS5 3.68% 9.67% -8.23% -2.15% -2.23% -6.95% -0.79% 3.94% 0.76% 5.98% -3.68%
18 KCE -3.37% 0.00% -3.48% 3.48% 2.70% 2.63% 0.65% 1.28% -0.64% -0.64% 0.64%
19 KCE2 0.00% -0.40% -0.41% 0.81% -1.22% 0.81% -0.81% 0.41% 0.00% 0.00% 0.00%
20 KSL 0.00% -1.55% 0.00% 0.00% 0.00% 0.78% 0.77% -0.77% 0.00% 0.77% -0.77%
21 LEE 0.57% 0.57% -0.52% -0.53% 0.02% -0.53% 1.12% 0.02% 0.07% 0.02% -0.53%
22 MATI 0.00% 0.00% 0.00% -6.35% 0.00% 0.00% 0.00% 7.88% -0.76% -7.94% 0.00%
23 MBK 0.00% -0.91% 0.91% 0.90% -0.90% -0.91% 0.91% 0.90% 0.00% 0.00% 0.00%
24 METCO 0.55% 0.00% 0.55% -1.10% 0.00% 0.00% 0.00% 0.00% -0.56% 0.28% 0.28%
25 MK -0.69% -0.68% -0.70% 0.70% 0.68% 0.00% 0.69% 0.69% 0.00% 0.67% -0.67%
26 MODERN -0.56% 0.00% 1.12% -1.12% 0.56% -2.83% -1.15% 1.15% 1.14% 1.13% -2.85%
27 IMODERN2| 0.00% 0.85% -0.85% 0.00% 0.85% 0.00% 0.84% 0.00% 0.00% 2.47% 0.00%
28 MODERN3| 0.64% 0.00% 0.00% 1.28% -1.28% -1.28% 0.00% 0.00% 0.00% 0.00% 0.00%
29 PM 1.65% -0.55% 0.00% 0.00% 1.63% 1.08% -0.54% 0.00% 1.60% -0.53% 1.58%
30 PRAKIT 0.00% 0.00% 25.04% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
31 RS -0.87% 0.00% -0.87% 1.74% -0.87% -3.42% 4.29% 0.00% 2.67% 2.74% 0.93%
32 SAFE 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
33 sccc 0.00% -0.44% 3.04% -0.86% 0.00% -0.43% -1.31% 0.00% -0.88% 0.44% -0.44%
34 SCCC2 -1.49% 0.75% 0.00% 0.00% 0.00% 0.74% 0.00% 1.47% 0.73% 0.72% 1.43%
35 SE-ED 0.60% -1.20% 1.79% 2.34% 0.00% 1.15% 0.00% -0.57% 0.57% -0.57% 0.57%
36 SGP 0.71% 2.09% 0.00% -1.39% -1.41% 1.41% -0.70% -1.42% -1.44% 0.36% 0.00%
37 SITHAI 0.00% -0.34% -0.81% 1.95% 0.00% -1.95% 0.35% -0.35% 0.00% 0.00% -0.81%
38 SMT -3.45% -2.55% 6.00% 5.66% -5.66% 0.97% -2.93% 0.00% -0.99% 0.00% 0.00%
39 SNC 0.98% -4.16% -3.29% 0.00% -5.59% 1.75% 2.15% 0.43% 2.51% 0.00% -1.67%
40 SNP -1.10% 0.00%! 1.10% -0.73% 0.00% -0.74% -0.74% 0.37% 0.37% 1.10% 0.37%
41 SPPT 0.00% -0.70% -2.11% 0.71% -1.42% 2.83% 0.70% -1.40% -1.41% 0.71% 0.00%
42 SUSCO 3.89% 0.00% 3.75% 3.61% -3.61% 0.00% 0.00% -3.75% 0.00% 0.00% -3.89%
43 SUSCO2 1.20% -1.20% 9.40% -4.62% 1.21% 0.00% 1.13% -2.34% 1.21% 3.42% -4.62%
44 TCAP 0.00% 0.90% -1.79% -0.88% -1.74% 0.87% 0.00% 0.00% 1.75% 0.89% -0.89%
45 TRU -0.73% 0.73% -0.73% -1.48% 0.74% 0.74% -2.23% 0.75% 0.00% 0.74% 0.00%
46 TYCN 0.00% 0.00% 0.00% -2.47% -1.26% -3.05% 0.00% 2.18% -0.84% -2.65% -1.33%
47 TYCN2 2.02% -0.98% -1.52% 0.48% -0.48% 0.00% -0.53% 0.00% 0.53% -1.58% 0.00%
48 UEC 0.00% 1.15% -0.57% 0.57% 0.00% 3.92% 0.00% -2.22% -2.85% 1.15% 0.00%
49 WAVE -1.18% 4.10% -2.31% -4.79% -4.40% 0.65% 0.62% 7.32% 1.22% -3.16% 0.00%
50 ZMICO 0.00% -0.58% -0.55% 0.00% 0.55% -1.13% 0.59% -1.17% 0.59% 0.59% -0.59%
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Event 3
Return of each stock
t -5 -4 -3 -2 -1 0 1 2 g 4 5

Max 4.23% 9.67% 25.04% 5.66% 5.49% 3.92% 4.29% 7.88% 2.99% 5.98% 3.32%
Min -5.44% -4.16% -8.23% -6.35% -10.74% -6.95% -5.31% -3.75% -2.85% -7.94% -4.62%
Mean -0.02% 0.30% 0.75% -0.08% -0.68% -0.01% -0.09% 0.11% 0.21% 0.10% -0.29%
SD 1.85% 2.05% 4.75% 2.11% 2.43% 1.76% 1.68% 2.10%, 1.23%, 1.96% 1.39%
Variance 0.03% 0.04% 0.23% 0.04% 0.06% 0.03% 0.03% 0.04% 0.02% 0.04% 0.02%

Weight
+ 36.00% 36.00% 34.00% 42.00% 28.00% 44.00% 38.00% 38.00% 42.00% 48.00% 32.00%
- 30.00% 36.00% 46.00% 34.00% 46.00% 34.00% 38.00% 34.00% 28.00% 24.00% 34.00%
0 34.00% 28.00% 20.00% 24.00% 26.00% 22.00% 24.00% 28.00% 30.00% 28.00% 34.00%
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Event 3
id Stock Abnormal Return
=5 -4 -3 -2 -1 0 1 2 B] 4 5]

1 ADVANC -3.10% 2.11% -1.48% 4.69% -0.45% -4.38% -4.44% -0.29% 0.54% 0.53% 0.40%
2 AH 0.13% 0.55% -1.50% -0.12% -0.30% 0.24% -0.74% -2.75% 0.63% 1.63% -0.77%
3 AS -0.01% -0.14% -0.13% -0.61% -0.23% -0.24% -1.18% 0.61% 2.62% -0.83% -0.44%
4 BANPU -2.23% 1.51% -0.44% 0.69% -1.52% -0.04% 0.58% -1.38% -0.83% -2.23% 0.98%
5 CPF -0.60% 0.47% -0.50% 2.10% -0.86% 0.61% 2.36% -0.09% -0.92% -1.11% -0.44%
6 CsL 0.30% 0.05% 0.41% 0.17% 2.90% -1.43% 2.64% 0.19% -0.85% -0.12% 0.36%
7 Csp 1.29% -0.99% -0.29% 0.60% -1.79% 1.25% -0.87% 0.16% -1.46% 0.05% -1.23%
8 EASON 1.18% -0.85% -2.04% 0.20% -0.38% 0.64% 0.12% 1.94% 1.91% -0.52% -1.03%
9 FNS 0.42% 2.34% -1.97% 0.95% -0.77% -0.23% 1.70%; 0.77% 1.38% 0.18% 1.34%
10 |GRAMMY 1.31% -0.31% -0.96% -4.94% 2.73% 1.75% -0.05% -1.36% 0.22% 1.43% -1.37%
11 HANA 2.04% 0.54% -0.58% 1.16% 2.14% 2.26% -0.44% -0.90% 1.42% -1.67% -0.20%
12 INOX -4.51% 6.93% 14.28% -0.35% -10.04% 2.55% -3.77% 1.62% 0.69% 0.81% 1.70%
13 JAS 0.42% -1.42% 1.90% 0.07% -0.63% 0.29% -0.28% -2.18% 3.80% -1.53% -1.61%
14 JAS2 -0.87% 1.37% -0.17% -1.34% 4.34% -1.03% -0.26% -1.67% -1.99% -5.69% -0.45%
15 JAS3 5.19% 0.09% 7.63% 0.88% 0.79% -1.53% 0.91% -0.63% -4.00% 1.37% 5.38%
16 JAS4 -0.21% 1.36% -2.29% 3.15% -2.41% -0.46% -1.93% 1.75% -0.53% 1.05%! 0.12%
17 JASS 1.81% 7.90% -10.12% -4.02% -3.77% -8.62% -2.60% 2.19% -0.86% 4.05% -5.30%
18 KCE -0.80% 0.11% -0.86% 1.98%! -0.20% 1.01% 0.23% 0.39% 0.83% 0.26% -0.13%
19 KCE2 -0.84% -0.39% -0.06% 0.62% -0.46% -0.34% -0.35% -0.11% -0.29% -0.19% 0.24%
20 KSL 0.38% -1.67% 0.51% 0.00% 0.26% 1.43% 0.75%; -0.20% -0.54% 0.99% -0.31%
21 LEE 0.03% 0.68% -0.29% -0.55%! 0.00% -0.61% 0.60% 0.31% -0.47% 0.06% -0.78%
22 MATI -0.13% 0.10% 0.96% -6.21% 0.78% 0.14% 0.16% 8.14% -1.04% -7.60% 0.23%
23 MBK 0.02% -0.76% 0.73% 0.58% -0.91% -1.08% 0.77% 0.71% -0.07% -0.22% 0.04%
24 METCO 0.58% -0.08% 0.60% -1.15%! -0.11% 0.02% -0.03% 0.00% -0.58% 0.15% 0.29%
25 MK -0.88% -0.85% -0.93% 0.55% 0.57% -0.14% 0.49% 0.50% -0.17% 0.48% -0.81%
26 MODERN -0.23% 0.28% 0.98% -1.33% 0.66% -2.72% -0.79% 1.17% 1.08% 1.63% -2.62%
27 |[MODERN2| -0.71% 0.78% -1.20% -1.14% 0.63% 0.12% 0.97% -0.50% 0.03% 2.08% -0.05%
28  |MODERN3 0.84% -0.05% -0.13% 0.86% -0.88% -0.50% 0.78% 0.10% -0.95% 0.09% -0.55%
29 PM 1.47% -1.48% -0.61% 0.87% 0.82% 0.68% -0.19% 0.36% 1.05% -1.47% 0.95%
30 PRAKIT -1.57% -1.17% 24.48% -0.37%! 0.33% -1.64% -2.59% -2.57% -0.94% 1.64% -0.91%
31 RS -1.27% -0.32% -1.20% 1.55%! -1.09% -3.70% 4.03% -0.39% 2.35% 2.44% 0.69%
32 SAFE 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
33 sccc 0.16% -0.70% 2.48% -0.65%! -0.04% -0.57% -1.00%! 0.05% 0.02% 0.89% 0.65%
34 SCCC2 -1.20% -0.37% 0.16% 0.45% 0.79% 0.57% -0.28% 0.95% 0.89% -0.63% -0.36%
35 SE-ED 0.04% -1.33% 1.90% 2.04% 0.11% 1.12% -0.21% -0.55% 0.74% -0.45% 0.50%
36 SGP 1.48% 0.99% 0.23% -1.32% -1.73% 1.01% -0.66%! -1.60% -1.87% 0.54% 0.03%
37 SITHAI -0.06% -1.93% -1.88% 1.83% -0.76% -1.38% 1.95% -1.18% 0.12% -0.73% -1.10%
38 SMT -3.46% -3.04% 6.19% 6.18% -5.49% 0.29% -3.41% 0.33% -1.21% -0.45% -0.38%
39 SNC -0.44% -2.81% -3.66% 2.44% -4.15% -0.15% 2.00% -0.49% -0.56% -0.56% -1.31%
40 SNP -1.10% 0.05% 1.65% -0.32% 1.12% -0.02% -0.37% 0.34% 0.06% 1.72% 0.14%
41 SPPT -0.79% -0.23% -1.84% 2.07% -2.45% 2.78% -0.13% -1.36% -0.91% -0.09% -0.04%
42 SUsco 4.34% -0.06% -0.38% 4.96% -1.52% 0.13% 1.42% -2.28% 3.50% -0.45% -1.31%
43 SUSCO2 3.29% -1.89% 2.92% -3.76% -0.38% -2.60% 0.34% 0.03% -1.04% 1.59% -1.87%
44 TCAP -0.12% 0.94% -1.73% -1.14% -1.74% 0.66% -0.04% 0.21% 1.82% 0.95% -0.99%
45 TRU -0.76% 0.35% -0.19% -0.51% 0.57% 0.78% -1.36% 1.72% 0.85% 0.40% -0.55%
46 TYCN 0.01% 0.14% 0.13% -2.96% -1.26% -2.70% -0.20% 1.93% -1.80% -3.56% -2.05%
47 TYCN2 1.64% -0.97% -2.11% 0.64% -1.10% 0.34% -0.72% 0.19% 1.31% -1.05% -0.05%
48 UEC 0.17% 1.04% -0.50% 0.87% 0.28% 4.31% 0.29% -1.63% -2.07% 1.38% 0.33%
49 WAVE -1.49% 3.89% -2.42% -4.35% -4.69% 0.40% 0.13% 6.77% 0.67% -3.22% 0.10%
50 ZMICO -0.18% -0.81% -0.45% -0.86% 0.63% -0.80% 0.51% -1.04% -0.08% 0.64% -0.30%
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Event 3
Abnormal Return
t =5 -4 -3 -2 -1 0 1 2 3 4 5

Max 5.19% 7.90% 24.48% 6.18% 4.34% 4.31% 4.03% 8.14% 3.80%. 4.05% 5.38%
Min -4.51% -3.04% -10.12% -6.21% -10.04% -8.62% -4.44% -2.75% -4.00% -7.60% -5.30%
Mean 0.02% 0.20% 0.50% 0.10% -0.63% -0.23% -0.10% 0.17% 0.05% -0.11% -0.30%
SD 1.68% 1.94% 4.69% 2.32% 2.23% 1.97% 1.54% 1.91% 1.44% 1.93% 1.37%
Variance 0.03% 0.04% 0.22% 0.05% 0.05% 0.04% 0.02% 0.04% 0.02% 0.04% 0.02%

Weight
+ 48.00% 48.00% 36.00% 54.00% 36.00% 50.00% 44.00% 52.00% 48.00% 54.00% 38.00%
- 50.00% 50.00% 62.00% 42.00% 60.00% 48.00% 54.00% 44.00% 50.00% 44.00% 60.00%
0 2.00% 2.00% 2.00% 4.00% 4.00% 2.00% 2.00% 4.00% 2.00% 2.00% 2.00%
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Event 3
id Stock Ve @Gs
-5 -4 -3 -2 -1 0

1 ADVANC 0.19% 0.08% 0.13% 0.19% 0.17% 0.24% 0.31% 0.15% 0.08% 0.06% 0.02%
2 AH 0.70% 0.96% 0.37% 0.22% 0.40% 0.26% 0.52% 0.65% 0.16% 0.30% 0.17%
3 AS 0.01% 0.03% 0.03% 0.01% 0.00% 0.02% 0.05% 0.02% 0.09% 0.03% 0.04%
4 BANPU 0.46% 0.37% 0.40% 0.68% 0.40% 0.31% 0.50% 0.20% 0.26% 0.29% 0.37%
5 CPF 0.48% 0.45% 0.90% 0.65% 0.53% 0.44% 0.65% 0.62% 0.35% 0.33% 0.40%
6 CSL 0.44% 0.07% 0.09% 0.05% 1.84% 0.17% 1.10% 0.37% 0.20% 0.48% 0.43%
7 Csp 0.03% 0.01% 0.03% 0.00% 0.02% 0.11% 0.05% 0.03% 0.12% 0.03% 0.16%
8 EASON 0.30% 1.29% 0.51% 0.98% 0.55% 0.39% 0.40% 1.72% 2.14% 0.77% 0.23%
9 FNS 0.04% 0.29% 0.08% 0.00% 0.04% 0.03% 0.01% 0.03% 0.04% 0.00% 0.02%
10 GRAMMY 0.06% 0.02% 0.08% 0.17% 0.10% 0.03% 0.02% 0.05% 0.13% 0.05% 0.10%
11 HANA 0.17% 0.13% 0.44% 1.19% 1.25% 0.18% 0.32% 0.17% 0.14% 0.22% 0.18%
12 INOX 0.09% 0.17% 0.22% 0.09% 0.01% 0.03% 0.01% 0.02% 0.02% 0.01% 0.01%
13 JAS 4.63% 2.73% 3.88% 4.94% 3.35% 1.65% 3.33% 2.79% 2.16% 2.87% 3.04%
14 JAS2 0.66% 0.64% 1.12% 0.81% 1.62% 0.93% 1.31% 0.86% 2.35% 2.23% 1.17%
15 JAS3 3.81% 4.26% 6.52% 7.38% 5.43% 3.33% 4.93% 2.37% 2.32% 4.52% 5.06%
16 JAS4 0.06% 0.05% 0.14% 0.08% 0.03% 0.08% 0.12% 0.12% 0.04% 0.79% 0.37%
17 JASS 1.61% 2.35% 2.87% 2.66% 1.91% 4.26% 5.90% 3.05% 1.64% 8.92% 8.00%
18 KCE 0.16% 0.11% 0.05% 0.25% 0.32% 0.43% 0.20% 0.41% 0.22% 0.12% 0.08%
19 KCE2 0.59% 0.19% 0.07% 0.05% 0.16% 0.10% 0.13% 0.13% 0.08% 0.09% 0.04%
20 KSL 0.04% 0.09% 0.03% 0.07% 0.04% 0.04% 0.05% 0.02% 0.02% 0.01% 0.03%
21 LEE 0.27% 0.05% 0.06% 0.07% 0.11% 0.10% 0.22% 0.12% 0.19% 0.21% 0.27%
22 MATI 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.11%
23 MBK 0.02% 0.04% 0.04% 0.22% 0.05% 0.15% 0.04% 0.06% 0.11% 0.02% 0.13%
24 METCO 0.00% 0.01% 0.01% 0.01% 0.00% 0.00% 0.01% 0.01% 0.01% 0.00% 0.00%
25 MK 0.07% 0.16% 0.20% 0.37% 0.19% 0.68% 0.47% 0.62% 0.57% 0.31% 0.31%
26 MODERN 0.01% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
27 IMODERN2| 0.01% 0.04% 0.05% 0.01% 0.01% 0.02% 0.04% 0.02% 0.01% 0.04% 0.01%
28 IMODERNS3| 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.00% 0.00%
29 PM 0.13% 0.08% 0.04% 0.16% 0.07% 0.07% 0.11% 0.13% 0.10% 0.10% 0.18%
30 PRAKIT 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
31 RS 1.37% 0.91% 0.70% 0.52% 0.54% 0.52% 0.93% 0.72% 0.38% 0.67% 0.98%
32 SAFE 0.00% 0.00%! 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01% 0.00%
33 sccc 0.03% 0.01% 0.03% 0.02% 0.03% 0.01% 0.03% 0.01% 0.02% 0.02% 0.02%
34 SCCC2 0.01% 0.03% 0.03% 0.03% 0.02% 0.13% 0.06% 0.02% 0.04% 0.06% 0.07%
35 SE-ED 0.00% 0.06% 0.03% 0.05% 0.01% 0.07% 0.02% 0.01% 0.01% 0.01% 0.02%
36 SGP 0.64% 2.61% 0.70% 0.23% 0.38% 0.34% 0.38% 0.30% 0.75% 0.31% 0.09%
37 SITHAI 0.00% 0.01% 0.01% 0.01% 0.02% 0.00% 0.00% 0.00% 0.00% 0.01% 0.01%
38 SMT 0.36% 0.32% 0.57% 1.20% 0.83% 0.20% 0.48% 0.22% 0.08% 0.13% 0.09%
39 SNC 0.17% 0.20% 0.52% 0.13% 0.32% 0.05% 0.06% 0.06% 0.05% 0.04% 0.05%
40 SNP 0.01% 0.01%. 0.00% 0.00% 0.01% 0.01% 0.00% 0.00% 0.00% 0.00% 0.01%
41 SPPT 0.01% 0.00% 0.01% 0.01% 0.04% 0.08% 0.09% 0.01% 0.02% 0.00% 0.00%
42 SUSCO 0.04% 0.02% 0.11% 0.08% 0.06% 0.07% 0.05% 0.04% 0.08% 0.01% 0.03%
43 SUSCO2 0.30% 0.19% 0.46% 0.29% 0.15% 0.33% 1.02% 0.19% 0.13% 2.03% 0.38%
44 TCAP 0.36% 0.62% 0.31% 0.44% 0.67% 0.86% 0.39% 0.38% 0.34% 0.24% 0.35%
45 TRU 0.01% 0.01% 0.01% 0.01% 0.01% 0.00% 0.00% 0.01% 0.01% 0.00% 0.00%
46 TYCN 0.00% 0.00% 0.00% 0.00% 0.03% 0.00% 0.00% 0.00% 0.00% 0.00% 0.01%
47 TYCN2 0.01% 0.02% 0.00% 0.01% 0.00% 0.01% 0.01% 0.00% 0.00% 0.00% 0.00%
48 UEC 0.08% 0.11% 0.07% 0.04% 0.16% 2.01% 1.84% 0.28% 0.37% 0.06% 0.06%
49 WAVE 0.23% 0.05% 0.02% 0.09% 0.01% 0.00% 0.00% 0.32% 0.03% 0.00% 0.00%
50 ZMICO 0.09% 0.03% 0.03% 0.02% 0.01% 0.04% 0.03% 0.03% 0.10% 0.03% 0.00%
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Event 3
Volumn
t =5 -4 -3 -2 -1 0 1 2 3 4 5
Max 4.63% 4.26% 6.52% 7.38% 5.43% 4.26% 5.90% 3.05% 2.35% 8.92% 8.00%
Min 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
Mean 0.37% 0.40% 0.44% 0.49% 0.44% 0.38% 0.52% 0.35% 0.32% 0.53% 0.46%
SD 0.86% 0.85% 1.12% 1.28% 0.96% 0.81% 1.17% 0.69% 0.63%. 1.47% 1.37%
Variance 0.01% 0.01% 0.01% 0.02% 0.01% 0.01% 0.01% 0.00% 0.00% 0.02% 0.02%
Weight
+ 90.00% 94.00% 96.00% 96.00% 92.00% 94.00% 96.00% 96.00% 96.00% 96.00% 92.00%
- 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
0 10.00% 6.00% 4.00% 4.00% 8.00% 6.00% 4.00% 4.00% 4.00% 4.00% 8.00%
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Event 3
id Stock Abnormal Volumn @ t =
5 -4 =& 52 =l 0 1 2 3] 4 5

1 ADVANC 33.61% -44.77% -7.26% 35.41% 20.19% 68.32% 116.82% 5.05% -41.01% -59.71% -84.42%
2 AH 43.55% 95.17% -25.59% -54.72% -17.68% -46.07% 5.27% 33.15% -67.91% -39.52% -64.79%
3 AS -89.05% -56.92% -58.43% -83.56% -94.02% -61.01% -15.96% -72.21% 47.90% -45.32% -39.40%
4 BANPU -12.88% -29.90% -23.82% 29.02% -24.25% -40.60% -5.39% -61.50% -50.53% -44.47% -29.89%
5 CPF 51.04% 41.16% 181.81% 104.48% 66.04% 39.43% 104.63% 95.15% 11.26% 4.11% 26.59%
6 CSL 58.43% -73.56% -68.64% -82.08% 562.78% -38.65% 295.50% 32.60% -28.98% 72.56% 56.19%
7 CSP -41.47% -79.30% -54.79% -99.60% -62.89% 90.86% -12.49% -49.60% 119.03% -38.00% 188.57%
8 EASON 91.05% 719.33% 223.70% 519.21% 248.28% 149.85% 154.61% 992.91% 1255.77% 391.07% 44.00%
9 FNS -69.35% 140.14% -32.76% -98.22% -68.69% -78.38% -93.41% -75.87% -66.64% -99.93% -81.92%
10 GRAMMY -42.32% -81.90% -19.22% 69.71% 0.08% -69.44% -83.56% -45.73% 25.96% -50.57% 0.54%
11 HANA -4.92% -28.67% 138.23% 549.45% 580.06% -4.60% 73.32% -9.73% -25.31% 22.41% -1.21%
12 INOX 134.98% 359.47% 508.60% 134.01% -73.67% -8.95% -80.64% -55.63% -58.75% -81.49% -84.11%
13 JAS 59.23% -6.04% 33.52% 69.82% 15.16% -43.13% 14.57% -3.90% -25.60% -1.31% 4.66%
14 JAS2 -56.67% -57.91% -26.44% -46.62% 6.98% -38.56% -13.38% -43.09% 54.69% 46.85% -22.92%
15 JAS3 -23.21% -14.11% 31.33% 48.65% 9.46% -32.87% -0.76% -52.34% -53.17% -8.93% 1.87%
16 JAS4 -78.69% -83.61% -51.38% -70.11% -89.36% -71.59% -57.84% -57.27% -84.24% 183.32% 32.11%
17 JASS -75.40% -64.09% -56.11% -59.32% -70.74% -34.89% -9.71% -53.35% -74.92% 36.49% 22.43%
18 KCE -78.74% -85.69% -93.18% -66.86% -58.36% -43.69% -73.75% -46.26% -71.05% -84.32% -89.85%
19 KCE2 13.16% -63.74% -87.32% -90.32% -69.72% -79.76% -75.41% -74.34% -84.31% -82.19% -91.51%
20 KSL 24.24% 152.55% -17.21% 99.39% 23.59% 7.08% 46.44% -34.28% -50.74% -67.89% -6.48%
21 LEE 70.58% -65.00% -59.94% -53.85% -29.50% -34.27% 41.14% -23.32% 20.97% 36.81% 75.23%
22 MATI -100.00% -100.00% 19.47% -76.11% -100.00% -100.00% -100.00% -68.94% -94.71% -86.79% 5277.76%
23 MBK -60.65% -16.54% -21.62% 386.95% 10.88% 229.21% -9.46% 34.86% 134.54% -59.21% 196.77%
24 METCO -6.21% 46.01% 56.74% 56.32% -100.00% -6.21% 202.23% 118.96% 240.21% -56.01% -67.09%
25 MK -59.57% -6.81% 19.04% 119.59% 11.75% 306.02% 178.46% 271.70% 240.16% 86.48% 86.75%
26 MODERN -46.98% -83.43% -99.81% -90.25% -89.08% -92.88% -67.84% -70.86% -98.25% -96.26% -75.15%
27 IMODERN2 -89.40% -44.41% -39.92% -89.79% -89.14% -71.16% -53.40% -70.83% -85.82% -50.66% -86.83%
28 IMODERN3 -93.55% -94.84% -98.39% -87.41% -99.35% -91.93% -95.48% -91.53% -70.67% -100.00% -100.00%
29 PM -20.78% -49.90% -76.21% 2.61% -53.85% -56.91% -34.18% -16.10% -34.71% -35.17% 14.64%
30 PRAKIT -100.00% -100.00% 23.15% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00%
31 RS 53.85% 2.33% -21.79% -41.35% -39.98% -41.27% 4.59% -19.25% -57.11% -25.17% 9.32%
32 SAFE -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% 156.37% -100.00% -100.00% 925.47% -100.00%
33 SCCC -11.30% -63.07% 6.69% -31.96% 6.17% -55.56% -1.37% -70.49% -29.36% -34.97% -30.19%
34 SCCC2 -65.03% -24.86% -15.65% -28.89% -46.76% 239.33% 63.00% -53.82% 16.83% 55.77% 86.65%
35 SE-ED -94.07% -7.56% -46.54% -15.19% -79.73% 11.78% -69.96% -76.33% -91.39% -77.20% -70.55%
36 SGP 184.41% 1062.30% 209.62% 0.29% 68.38% 52.75% 69.43% 31.38% 232.69% 37.09% -57.82%
37 SITHAI -100.00% -13.70% -12.66% 77.28% 130.82% -97.26% -86.30% -94.52% -89.04% -6.27% 5.24%
38 SMT -68.82% -72.31% -50.05% 4.29% -27.50% -82.61% -57.84% -81.14% -92.90% -88.44% -92.19%
39 SNC 50.96% 72.75% 358.99% 17.28% 183.08% -54.27% -49.90% -51.25% -59.30% -63.06% -56.91%
40 SNP 43.02% 127.39% -62.49% -76.56% 108.71% 89.88% -69.50% -32.02% -92.97% -74.98% 252.80%
41 SPPT -89.04% -92.67% -87.19% -85.05% -42.87% 19.67% 32.42% -90.41% -70.35% -95.37% -92.72%
42 susco -74.36% -86.29% -22.71% -44.26% -56.51% -48.21% -62.82% -72.61% -41.87% -89.87% -81.15%
43 SUSCO2 -68.84% -80.20% -52.41% -70.40% -85.06% -66.08% 4.51% -80.43% -86.96% 108.40% -60.49%
44 TCAP -61.88% -34.35% -67.41% -53.53% -29.71% -9.80% -58.75% -59.68% -64.61% -75.02% -62.98%
45 TRU -74.23% -80.16% -72.64% -56.30% -61.85% -83.28% -82.14% -76.36% -79.25% -95.29% -88.83%
46 TYCN -100.00% -99.99% -100.00% -99.22% 1160.50% -86.00% -69.67% -79.00% 57.08% -40.12% 406.13%
47 TYCN2 -70.65% -67.26% -97.10% -84.55% -98.16% -78.52% -89.52% -93.58% -99.67% -99.44% -96.87%
48 UEC -51.69% -34.10% -59.82% -73.99% -8.52% 1072.36% 974.51% 64.95% 113.77% -67.61% -67.03%
49 WAVE 765.63% 92.13% -40.88% 223.03% -81.00% -97.89% -89.44% 1130.41% 24.33% -96.48% -100.00%
50 ZMIco -59.07% -83.96% -84.75% -88.15% -95.27% -79.06% -86.65% -84.48% -54.07% -86.23% -98.59%
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a

1 aa 2 X Aa ' o
M1919 1-4.2 AN NFoaveIlsuamsyevienialnd (AV) Glum%m@mimmﬁﬂizmﬁ

aanuaanzidiou (Event 3) & $901 =-5 D9 t=5

Event 3
Abnormal Volumn
t -5 -4 -3 -2 -1 0 1 2 3 4 5

Max 765.63% 1062.30% 508.60% 549.45% 1160.50% 1072.36% 974.51% 1130.41% 1255.77% 925.47% 5277.76%
Min -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00% -100.00%
Mean -11.22% 12.78% -4.03% 6.97% 21.39% 3.02% 13.63% 8.38% 4.38% -7.93% 92.13%
SD 130.74% 203.14% 117.77% 144.09% 215.69% 178.67% 164.97% 227.52% 201.09% 160.35% 755.11%
Variance 170.94% 412.66% 138.69% 207.63% 465.24% 319.22% 272.14% 517.66% 404.39% 257.11% 5701.91%

Weight
+ 30.00% 24.00% 26.00% 38.00% 36.00% 26.00% 36.00% 22.00% 30.00% 26.00% 38.00%
- 70.00% 76.00% 74.00% 62.00% 64.00% 74.00% 64.00% 78.00% 70.00% 74.00% 62.00%
0 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00% 0.00%
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