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LAMPIRAN 1 

       DAFTAR PERUSAHAAN YANG MELAKUKAN STOCK SPLIT PADA TAHUN 2012-2015 

NO Kode Nama Perusahaan Rasio 
Harga saham Tanggal Stock 

Split Lama Baru 

1 POOL Pool Advista Indonesia Tbk. 1 : 2 

           
500  

           
250  3-Jan-12 

2 PTRO Petrose Tbk. 1 : 10 

           
500  

              
50  6-Mar-12 

3 PWON Pakuwon Jati Tbk. 1 : 4 

           
100  

              
25  30-Mar-12 

4 HERO Hero Supermarket Tbk. 1 : 10 

           
500  

              
50  5-Apr-12 

5 ASII Astra International Tbk. 1 : 10 

           
500  

              
50  5-Jun-12 

6 IMAS Indomobil Sukses Internasional Tbk. 1 : 2 

           
500  

           
250  7-Jun-12 

7 MDRN Modern Internasional Tbk. 1 : 5 

           
500  

           
100  6-Jul-12 

8 TOTO Surya Toto Indonesia Tbk. 1 : 10 

        
1,000  

           
100  9-Aug-12 

9 DKFT Central Omega Resources Tbk. 1 : 5 

           
500  

           
100  3-Aug-12 

10 BFIN BFI Finance Indonesia Tbk. 1 : 2 

           
500  

           
250  7-Aug-12 

11 KREN Kresna Graha Sekurindo Tbk. 1 : 4 

           
100  

              
25  7-Aug-12 

12 PNSE Pudjiadi and Sons Tbk. 1 : 5 

           
500  

           
100  28-Sep-12 

13 IDKM Indosiar Karya Media Tbk. 1 : 5 

           
250  

              
50  3-Oct-12 

14 KLBF Kalbe Farma Tbk. 1 : 5 

              
50  

              
10  8-Oct-12 

15 SCMA Surya Citra Media Tbk. 1 : 5 

           
250  

              
50  29-Oct-12 

16 ACES Ace Hardware Tbk. 1 : 10 

           
100  

              
10  1-Nov-12 

17 BRNA Berlina Tbk. 1 : 5 

           
250  

              
50  6-Nov-12 

18 JPFA Japfa Comfeed Indonesia Tbk. 1 : 5 

        
1,000  

           
200  19-Apr-13 

19 JPFA Japfa Comfeed Indonesia Tbk. 1 : 5 

           
200  

              
40  19-Apr-13 

20 ARNA Arwana Citramulia Tbk. 1 : 4 

              
50  

        
12.50  8-Jul-13 

21 TOWR Sarana Menara Nusantara Tbk. 1 : 10 

           
500  

              
50  22-Jul-13 

22 AMRT Sumber Alfaria Trijaya Tbk. 1 : 10 

           
100  

              
10  29-Jul-13 
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23 JRPT Jaya Real Property Tbk. 1 : 5 

           
100  

              
20  1-Aug-13 

24 TLKM Telekomunikasi Indonesia Tbk. 1 : 5 

           
250  

              
50  28-Aug-13 

25 BATA Sepatu Bata Tbk. 1 : 10 

        
1,000  

              
10  4-Sep-13 

26 JKON Jaya Konstruksi Manggala Pratama Tbk. 1 : 5 

           
100  

              
20  26-Sep-13 

27 MDLN Modernland Realty Tbk. 1 : 2 

           
500  

           
250  13-Nov-13 

28 NIPS Nipress Tbk. 1 : 20 

        
1,000  

              
50  25-Nov-13 

29 ROTI Nippon Indosari Corpindo Tbk. 1 : 5 

           
100  

              
20  29-Nov-13 

30 INAI Indal Aluminium Industry Tbk. 1 : 2 

           
500  

           
250  12-Feb-14 

31 ALMI Alumindo Light Metal Industry Tbk. 1 : 2 

           
500  

           
250  12-Feb-14 

32 TOTO Surya Toto Indonesia Tbk. 1 : 2 

           
100  

              
50  25-Jul-14 

33 CMPP Centris Multi Persada Pratama Tbk. 1 : 4 

        
1,000  

           
250  3-Sep-14 

34 MLBI Multi Bintang Indonesia Tbk. 
1 : 
100 

        
1,000  

              
10  6-Nov-14 

35 LTLS Lautan Luas Tbk. 1 : 2 

           
250  

           
125  9-Jan-15 

36 LEAD Logindo Samudramakmur Tbk. 1 : 4 

           
100  

              
25  19-May-15 

37 GDYR Goodyear Indonesia Tbk 1 : 10 

        
1,000  

           
100  23-Jul-15 

38 TRUS Trust Finance Indonesia Tbk. 1 : 2 

           
100  

              
50  30-Jul-15 

39 BALI Bali Towerindo Sentra Tbk.  1 : 5 

           
100  

              
20  4-Aug-15 

40 ASJT Asuransi Jasa Tania Tbk 1 : 2 

           
200  

           
100  5-Aug-15 

41 CEKA Wilmar Cahaya Indonesia Tbk. 1 : 2 

           
500  

           
250  3-Aug-15 

42 LION Lion Metal Works Tbk 1 : 10 

        
1,000  

           
100  2-Sep-15 

43 LSMH Lionmesh Prima Tbk 1 : 10 

        
1,000  

           
100  2-Sep-15 

44 MIKA Mitra Keluarga Karyasehat Tbk. 1 : 10 

           
100  

              
10  16-Oct-15 

45 DSNG Dharma Satya Nusantara Tbk. 1 : 5 

           
100  

              
20  19-Oct-15 

46 DLTA Delta Djakarta Tbk. 1 : 50 

        
1,000  

              
20  3-Nov-15 

47 DEFI Danasupra Erapacific Tbk 1 : 10 

           
500  

              
50  23-Nov-15 
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48 MERK Merck Tbk. 1 : 20 

        
1,000  

              
50  21-Dec-15 
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LAMPIRAN 2 

             Return Perusahaan yang menjadi Sampel 

             no emiten -5 -4 -3 -2 -1 0 1 2 3 4 5 

1 PTRO 0.0549 0.0058 0.0345 -0.0022 -0.02 0.0511 -0.0108 -0.0219 -0.0168 -0.0341 -0.0059 

2 ASII -0.0121 0.0123 -0.0258 -0.0148 -0.015 0.0577 0.053 -0.0216 -0.0221 -0.0075 0.0076 

3 IMAS -0.0531 -0.0062 -0.0564 -0.0033 0.0667 -0.0313 -0.0258 0.053 -0.0189 0 -0.0513 

4 MDRN 0.0413 -0.0317 0.0492 0.0313 0.0152 0.0299 0 0.0145 -0.0143 0.058 -0.0137 

5 TOTO 0.0484 0 0.0154 0 0.0303 0.1985 -0.0982 -0.068 -0.0073 0.1324 0 

6 DKFT 0.0062 0.0613 0.1561 0 -0.035 -0.0544 -0.0137 -0.0556 0.0294 0 -0.0143 

7 BFIN -0.0769 0.0833 0 0 -0.0055 -0.0055 0 0.0444 -0.0106 -0.0108 -0.0217 

8 KREN 0.011 -0.0109 0.011 0.0326 -0.0211 -0.0538 0.0227 0 0 -0.0444 0.0233 

9 KLBF -0.0319 0.0055 0.0055 0.0273 0.0213 -0.0104 0.0105 0.0208 0 -0.0102 0.0103 

10 BRNA 0.0073 -0.0072 0.0146 -0.0072 0 -0.0145 -0.0294 -0.0303 0.0313 0 0.0152 

11 ARNA 0.0248 -0.0424 0 -0.038 -0.0197 -0.0604 0.0143 0.0493 -0.0134 0 -0.0068 

12 TOWR 0.037 0 0 0 -0.0054 0.0413 -0.0431 0.009 0.0089 0.0531 -0.0504 

13 TLKM 0.0529 -0.0274 0.0094 -0.0093 -0.0516 0.0644 0.0349 -0.0112 -0.0227 0.0233 -0.0455 

14 JKON 0.0851 0 -0.0196 0 -0.02 -0.0102 0.0515 0.0392 0 0 0.0189 

15 INAI 0 -0.5 0 0.0862 -0.1111 0.1429 -0.0188 -0.0318 -0.0461 0.0103 -0.0102 

16 CMPP 0.0107 0.2467 -0.037 -0.0385 -0.0457 -0.0861 0.1047 -0.0474 -0.01 -0.0603 -0.016 

17 LTLS 0 0.0028 0 0.0055 0.011 0.0164 0 -0.0215 -0.0495 -0.0289 -0.006 

18 LEAD -0.0077 0.0154 0.0913 -0.007 0 -0.0084 -0.0368 -0.0294 0.003 -0.0091 0.0091 

19 BALI -0.0085 0 -0.0427 0.0357 0.0345 0.0167 0 0.0164 0.129 0.1143 -0.0385 

20 MIKA -0.0266 0.0273 -0.0151 0.009 0.05 0.0017 0.0085 -0.0202 -0.0378 -0.0089 0.009 

21 DSNG 0.0084 0.05 0 0.0476 0.0606 0.0429 0.0137 -0.0203 0.069 -0.0452 -0.0541 
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LAMPIRAN 3 

             Perhitungan Abnormal Return Perusahaan 

             no emiten -5 -4 -3 -2 -1 0 1 2 3 4 5 

1 PTRO 0.0403 -0.0088 0.0199 -0.0168 -0.0346 0.0365 -0.0254 -0.0365 -0.0314 -0.0487 -0.0205 

2 ASII 

-
0.00102 0.02338 

-
0.01472 

-
0.00372 

-
0.00392 0.06878 0.06408 

-
0.01052 

-
0.01102 0.00358 0.01868 

3 IMAS 

-
0.04264 0.00426 

-
0.04594 0.00716 0.07716 

-
0.02084 

-
0.01534 0.06346 

-
0.00844 0.01046 

-
0.04084 

4 MDRN 0.02024 
-

0.05276 0.02814 0.01024 
-

0.00586 0.00884 
-

0.02106 
-

0.00656 
-

0.03536 0.03694 
-

0.03476 

5 TOTO 0.02958 
-

0.01882 
-

0.00342 
-

0.01882 0.01148 0.17968 
-

0.11702 
-

0.08682 
-

0.02612 0.11358 
-

0.01882 

6 DKFT 

-
0.03152 0.02358 0.11838 

-
0.03772 

-
0.07272 

-
0.09212 

-
0.05142 

-
0.09332 

-
0.00832 

-
0.03772 

-
0.05202 

7 BFIN 

-
0.07708 0.08312 

-
0.00018 

-
0.00018 

-
0.00568 

-
0.00568 

-
0.00018 0.04422 

-
0.01078 

-
0.01098 

-
0.02188 

8 KREN 0.00648 
-

0.01542 0.00648 0.02808 
-

0.02562 
-

0.05832 0.01818 
-

0.00452 
-

0.00452 
-

0.04892 0.01878 

9 KLBF 

-
0.03744 -4E-05 -4E-05 0.02176 0.01576 

-
0.01594 0.00496 0.01526 

-
0.00554 

-
0.01574 0.00476 

10 BRNA 0.0058 -0.0087 0.0131 -0.0087 -0.0015 -0.016 -0.0309 -0.0318 0.0298 -0.0015 0.0137 

11 ARNA 0.03986 
-

0.02734 0.01506 
-

0.02294 
-

0.00464 
-

0.04534 0.02936 0.06436 0.00166 0.01506 0.00826 

12 TOWR 0.03068 
-

0.00632 
-

0.00632 
-

0.00632 
-

0.01172 0.03498 
-

0.04942 0.00268 0.00258 0.04678 
-

0.05672 

13 TLKM 0.0581 -0.0222 0.0146 -0.0041 -0.0464 0.0696 0.0401 -0.006 -0.0175 0.0285 -0.0403 

14 JKON 0.076 -0.0091 -0.0287 -0.0091 -0.0291 -0.0193 0.0424 0.0301 -0.0091 -0.0091 0.0098 

15 INAI 0.10498 
-

0.39502 0.10498 0.19118 
-

0.00612 0.24788 0.08618 0.07318 0.05888 0.11528 0.09478 

16 CMPP 

-
0.01654 0.21946 

-
0.06424 

-
0.06574 

-
0.07294 

-
0.11334 0.07746 

-
0.07464 

-
0.03724 

-
0.08754 

-
0.04324 

17 LTLS 

-
0.00386 

-
0.00106 

-
0.00386 0.00164 0.00714 0.01254 

-
0.00386 

-
0.02536 

-
0.05336 

-
0.03276 

-
0.00986 

18 LEAD -0.0261 -0.003 0.0729 -0.0254 -0.0184 -0.0268 -0.0552 -0.0478 -0.0154 -0.0275 -0.0093 

19 BALI -0.0123 -0.0038 -0.0465 0.0319 0.0307 0.0129 -0.0038 0.0126 0.1252 0.1105 -0.0423 

20 MIKA 

-
0.03552 0.01838 

-
0.02402 8E-05 0.04108 

-
0.00722 

-
0.00042 

-
0.02912 

-
0.04672 

-
0.01782 8E-05 

21 DSNG 

-
0.02492 0.01668 

-
0.03332 0.01428 0.02728 0.00958 

-
0.01962 

-
0.05362 0.03568 

-
0.07852 

-
0.08742 
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LAMPIRAN 4 

Paired T-Test 

 

 

 
 

 
 

Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 1 AAR sebelum .008803809523

81 

21 .083273172779

485 

.018171696077

196 

AAR sesudah -

.011279047619

05 

21 .045741657371

018 

.009981647967

401 

Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 AAR sebelum & AAR 

sesudah 

21 .245 .285 




