
64 
 

Lampiran 1 

Daftar Sampel Perusahaan yang Melakukan Stock Split Periode 2009 - 2013 

No Kode Nama Perusahaan Tanggal 

1 ARNA ARWANA CITRAMULIA TBK 

 

 

11-09-2009 

2 CTBN CITRA TUBINDO TBK 12-01-2009 

3 CPIN CHAROEN POKPHAND IND TBK 2010 08-12-2010 

4 CTRA CIPUTRA DEVELOPMENT TBK 15-06-2010 

5 DILD INTILAND DEVELOPMENT TBK 22-07-2010 

6 DVLA DARYA-VARIA LABORATORIA TBK 12-11-2010 

7 KKGI RESOURCE ALAM INDONESIA TBK 18-03-2010 

8 TURI TUNAS RIDEAN TBK 17-06-2010 

9 LSIP PP LONDON SUMATRA INDONESIA TBK 25-02-2011 

10 AUTO ASTRA OTOPARTS TBK 24-06-2011 

11 INTA INTRACO PENTA TBK 06-06-2011 

12 BBRI BANK RAKYAT INDONESIA (PERSERO) TBK 11-01-2011 

13 BTPN BANK TABUNGAN PENSIUN NASIONAL 28-03-2011 

14 SSIA SURYA SEMESTA INTERNUSA TBK 07-07-2011 

15 JTPE JASUINDO TIGA PERKASA TBK 26-07-2011 

16 MTFN CAPITALINC INVESTMENT TBK 11-07-2011 

17 PTRO PETROSEA TBK 06-03-2012 

18 ASII ASTRA INTERNATIONAL TBK 05-06-2012 

19 IMAS INDOMOBIL SUKSES INTERNASIONAL TBK 07-06-2012 

20 HERO HERO SUPERMARKET TBK 05-04-2012 

21 PTON PAKUWON JATI TBK 30-03-2012 

22 JPFA JAPFA COMFEED INDONESIA TBK 19-04-2013 

23 ARNA ARWANA CITRAMULYA TBK 08-07-2013 

24 TOWR SARANA MENARA NUSANTARA TBK 22-07-2013 

25 AMRT SUMBER ALFARIA TRIJAYA TBK 29-07-2013 

26 JRPT JAYA REAL PROPERTY TBK 01-08-2013 

27 TLKM 

TELEKOMUNIKASI INDONESIA (PERSERO) 

TBK 28-08-2013 

28 JKON JAYA KONSTRUKSI MANGGALA PRATAMA 

TBK 

26-09-2013 

29 MDLN MODERNLAND REALTY TBK 13-11-2013 

30 NIPS NIPRESS TBK 25-11-2013 

31 ROTI NIPPON INDOSARI CORPINDO TBK 29-11-2013 
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Lampiran 2 

Data Price to Book Value Satu bulan Sebelum dan Satu bulan Sesudah Stock Split  

Periode 2009-2013 

Nama Perusahaan Tanggal 

Price to Book Value 

Sebelum Sesudah 

Bulan-1 t-1 t+1 Bulan+1 

ARWANA CITRAMULIA TBK 11-09-2009 Aug 09 0,82 0,73 Oct 09 

CITRA TUBINDO TBK 12-01-2009 Dec 08 2,93 2,93 Feb 09 

CHAROEN POKPHAND IND TBK 

2010 08-12-2010 Nov 10 8,03 6,23 Jan 11 

CIPUTRA DEVELOPMENT TBK 15-06-2010 May 10 1,2 1,21 Jul 10 

INTILAND DEVELOPMENT TBK 22-07-2010 Jun 10 4,39 1,98 Aug 10 

DARYA-VARIA LABORATORIA TBK 12-11-2010 Oct 10 1,74 2,14 Dec 10 

RESOURCE ALAM INDONESIA TBK 18-03-2010 Feb 10 3,65 6,30 Apr 10 

TUNAS RIDEAN TBK 17-06-2010 May 10 2,92 3,17 Jul 10 

PP LONDON SUMATRA INDONESIA 

TBK 
25-02-2011 Jan 11 3,87 3,41 Mar 11 

ASTRA OTOPARTS TBK 
24-06-2011 May 11 3,22 3,45 Juli 11 

INTRACO PENTA TBK 
06-06-2011 May 11 4,06 4,40 Juli 11 

BANK RAKYAT INDONESIA 

(PERSERO) TBK 
11-01-2011 Dec 10 3,96 3,54 Feb 11 

TABUNGAN PENSIUN NASIONAL 
28-03-2011 Feb 11 3,17 4,00 Apr 11 

SURYA SEMESTA INTERNUSA TBK 
07-07-2011 Jun 11 1,80 2,27 Aug11 

JASUINDO TIGA PERKASA TBK 
26-07-2011 Jun 11 3,57 2,70 Aug11 

CAPITALINC INVESTMENT TBK 11-07-2011 
Jun 11 6,22 12,07 Aug 11 

PETROSEA TBK 06-03-2012 Feb 12 3,56 3,18 Apr 12 

ASTRA INTERNATIONAL TBK 05-06-2012 May 12 3,22 3,51 Jul 12 

INDOMOBIL SUKSES 

INTERNASIONAL TBK 07-06-2012 May 12 3,99 3,04 Jul 12 

HERO SUPERMARKET TBK 05-04-2012 Mar 12 4,86 7,23 May 12 

PAKUWON JATI TBK 30-03-2012 Feb 12 5,57 4,16 Apr 12 

JAPFA COMFEED INDONESIA TBK 19-04-2013 Mar 13 4,23 4,43 May13 

ARWANA CITRAMULYA TBK 08-07-2013 Jun 13 9,79 8,92 Aug 13 

SARANA MENARA NUSANTARA 

TBK 22-07-2013 Jun 13 6,98 8,33 Aug 13 

SUMBER ALFARIA TRIJAYA TBK 29-07-2013 Jun 13 11,00 9,85 Aug 13 
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JAYA REAL PROPERTY TBK 01-08-2013 Jul 13 5,79 4,76 Sep 13 

TELEKOMUNIKASI INDONESIA 

(PERSERO) TBK 28-08-2013 Jul 13 3,33 3,27 Sep 13 

JAYA KONSTRUKSI MANGGALA 

PRATAMA TBK 26-09-2013 Aug 13 6,34 8,96 Oct 13 

MODERNLAND REALTY TBK 13-11-2013 Oct 13 1,83 1,66 Dec 13 

NIPRESS TBK 25-11-2013 Oct 13 1,48 1,00 Dec 13 

NIPPON INDOSARI CORPINDO TBK 29-11-2013 Oct 13 8,90 7,17 Dec 13 
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Lampiran 3 

Data Price to Book Value Satu Sebelum dan Dua Bulan Sesudah Stock Split  

Periode 2009-2013 

Nama Perusahaan Tanggal 

Price to Book Value 

Sebelum Sesudah 

Bulan-1 t-1 t+2 Bulan+2 

ARWANA CITRAMULIA TBK 11-09-2009 Aug 09 0,82 0,78 Nov 09 

CITRA TUBINDO TBK 12-01-2009 Dec 08 2,93 2,46 Mar 09 

CHAROEN POKPHAND IND TBK 

2010 08-12-2010 Nov 10 8,03 6,36 Feb 11 

CIPUTRA DEVELOPMENT TBK 15-06-2010 May 10 1,2 1,07 Aug 10 

INTILAND DEVELOPMENT TBK 22-07-2010 Jun 10 4,39 1,47 Sep 10 

DARYA-VARIA LABORATORIA 

TBK 12-11-2010 Oct 10 1,74 1,84 Jan 11 

RESOURCE ALAM INDONESIA 

TBK 18-03-2010 Feb 10 3,65 4,63 May 10 

TUNAS RIDEAN TBK 17-06-2010 May 10 2,92 3,31 Aug 10 

PP LONDON SUMATRA 

INDONESIA TBK 
25-02-2011 Jan 11 3,87 3,67 Apr 11 

ASTRA OTOPARTS TBK 
24-06-2011 May 11 3,22 3,28 Aug 11 

INTRACO PENTA TBK 
06-06-2011 May 11 4,06 3,98 Aug 11 

BANK RAKYAT INDONESIA 

(PERSERO) TBK 
11-01-2011 Dec 10 3,96 4,27 Mar 11 

BANK TABUNGAN PENSIUN 

NASIONAL 
28-03-2011 Feb 11 3,17 4,20 May 11 

SURYA SEMESTA INTERNUSA 

TBK 
07-07-2011 Jun 11 1,80 1,54 Sep11 

JASUINDO TIGA PERKASA TBK 
26-07-2011 Jun 11 3,57 2,13 Sep11 

CAPITALINC INVESTMENT TBK 11-07-2011 
Jun 11 6,22 8,72 Sep 11 

PETROSEA TBK 06-03-2012 Feb 12 3,56 0,27 May 12 

ASTRA INTERNATIONAL TBK 05-06-2012 May 12 3,22 3,38 Aug 12 

INDOMOBIL SUKSES 

INTERNASIONAL TBK 07-06-2012 May 12 3,99 2,88 Aug 12 

HERO SUPERMARKET TBK 05-04-2012 Mar 12 4,86 7,94 Jun 12 

PAKUWON JATI TBK 30-03-2012 Feb 12 5,57 3,55 May 12 

JAPFA COMFEED INDONESIA TBK 19-04-2013 Mar 13 4,23 3,60 Jun 13 
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ARWANA CITRAMULYA TBK 08-07-2013 Jun 13 9,79 9,36 Sep 13 

SARANA MENARA NUSANTARA 

TBK 22-07-2013 Jun 13 6,98 7,53  Sep 13 

SUMBER ALFARIA TRIJAYA TBK 29-07-2013 Jun 13 11,00 9,85 Sep 13 

JAYA REAL PROPERTY TBK 01-08-2013 Jul 13 5,79 5,17 Oct 13 

TELEKOMUNIKASI INDONESIA 

(PERSERO) TBK 28-08-2013 Jul 13 3,33 3,66 Oct 13 

JAYA KONSTRUKSI MANGGALA 

PRATAMA TBK 26-09-2013 Aug 13 6,34 5,89 Nov 13 

MODERNLAND REALTY TBK 13-11-2013 Oct 13 1,83 1,65 Jan 14 

NIPRESS TBK 25-11-2013 Oct 13 1,48 0,92  Jan 14 

NIPPON INDOSARI CORPINDO 

TBK 29-11-2013 Oct 13 8,90 7,42 Jan 14 
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Lampiran 4 

Data Price Earning Ratio Sebelum dan Sesudah Stock Split  

Periode 2009-2013 

Nama Perusahaan Tanggal 

Price to Earning Ratio 

Sebelum Sesudah 

Bulan-1 t-1 t+1 Bulan+1 

ARWANA CITRAMULIA TBK 11-09-2009 Aug 09 4,35 3,88 Oct 09 

CITRA TUBINDO TBK 12-01-2009 Dec 08 11,44 11,44 Feb 09 

CHAROEN POKPHAND IND TBK 

2010 08-12-2010 Nov 10 14,44 11,21 Jan 11 

CIPUTRA DEVELOPMENT TBK 15-06-2010 May 10 41,52 42,08 Jul 10 

INTILAND DEVELOPMENT TBK 22-07-2010 Jun 10 15,99 15,34 Aug 10 

DARYA-VARIA LABORATORIA 

TBK 12-11-2010 Oct 10 10,63 11,77 Dec 10 

RESOURCE ALAM INDONESIA TBK 18-03-2010 Feb 10 12,94 29,68 Apr 10 

TUNAS RIDEAN TBK 17-06-2010 May 10 10,42 11,91 Jul 10 

PP LONDON SUMATRA INDONESIA 

TBK 25-02-2011 Jan 11 18,82 15,02 Mar 11 

ASTRA OTOPARTS TBK 24-06-2011 Mei 11 10,88 13,31 Juli 11 

INTRACO PENTA TBK 06-06-2011 Mei 11 20,15 21,84 Juli 11 

BANK RAKYAT INDONESIA 

(PERSERO) TBK 11-01-2011 Des 10 14,6 13,06 Feb 11 

TABUNGAN PENSIUN NASIONAL 28-03-2011 Feb 11 15,97 20,13 Apr 11 

SURYA SEMESTA INTERNUSA TBK 07-07-2011 Juni 11 13,54 17,1 Aug 11 

JASUINDO TIGA PERKASA TBK 26-07-2011 Juni 11 7,26 5,5 Aug 11 

CAPITALINC INVESTMENT TBK 11-07-2011 Jun 11 239,39 -593,50 Aug 11 

PETROSEA TBK 06-03-2012 Feb 12 11,29 9,59 Apr 12 

ASTRA INTERNATIONAL TBK 05-06-2012 Mei 12 13,06 12,92 Jul 12 

INDOMOBIL SUKSES 

INTERNASIONAL TBK 07-06-2012 Mei 12 12,17 9,25 Jul 12 

HERO SUPERMARKET TBK 05-04-2012 Mar 12 25,29 38,18 Mei 12 

PAKUWON JATI TBK 30-03-2012 Feb 12 31,51 26,08 Apr 12 

JAPFA COMFEED INDONESIA TBK 19-04-2013 Mar 13 18,7 19,59 May 13 

ARWANA CITRAMULYA TBK 08-07-2013 Jun 13 22,73 22,48 Aug 13 

SARANA MENARA NUSANTARA 

TBK 22-07-2013 Jun 13 39,38 44,01 Aug 13 

SUMBER ALFARIA TRIJAYA TBK 29-07-2013 Jun 13 246,81 222,47 Aug 13 

JAYA REAL PROPERTY TBK 01-08-2013 July 13 27,25 21,42 Sep 13 

TELEKOMUNIKASI INDONESIA 

(PERSERO) TBK 28-08-2013 July 13 12 10,43 Sep 13 
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JAYA KONSTRUKSI MANGGALA 

PRATAMA TBK 26-09-2013 Aug 13 81,63 122,39 Oct 13 

MODERNLAND REALTY TBK 13-11-2013 Oct 13 4,62 5,08 Des 13 

NIPRESS TBK 25-11-2013 Oct 13 6,69 5,62 Des 13 

NIPPON INDOSARI CORPINDO TBK 29-11-2013 Oct 13 41,44 42,62 Des 13 
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Lampiran 5 

Data Volume Perdagangan Saham Sebelum dan Sesudah Stock Split 

Periode 2009-2013 

Nama Perusahaan Tanggal 

Volume Perdagangan Saham 

Sebelum Sesudah 

Bulan-1 t-1 t+1 Bulan+1 

ARWANA CITRAMULIA TBK 11-09-2009 Aug 09 911 40463 Oct 09 

CITRA TUBINDO TBK 12-01-2009 Dec 08 113 12 Feb 09 

CHAROEN POKPHAND IND 

TBK 2010 08-12-2010 Nov 10 215029 518564 Jan 11 

CIPUTRA DEVELOPMENT 

TBK 15-06-2010 May 10 20838 409577 Jul 10 

INTILAND DEVELOPMENT 

TBK 22-07-2010 Jun 10 176578 652162 Aug 10 

DARYA-VARIA 

LABORATORIA TBK 12-11-2010 Oct 10 461 517 Dec 10 

RESOURCE ALAM 

INDONESIA TBK 18-03-2010 Feb 10 12 488 Apr 10 

TUNAS RIDEAN TBK 17-06-2010 May 10 21907 198286 Jul 10 

PP LONDON SUMATRA 

INDONESIA TBK 25-02-2011 Jan 11 71801 518476 Mar 11 

ASTRA OTOPARTS TBK 24-06-2011 Mei 11 1368 71552 Juli 11 

INTRACO PENTA TBK 06-06-2011 Mei 11 106588 6947 Juli 11 

BANK RAKYAT INDONESIA 

(PERSERO) TBK 11-01-2011 Des 10 451843 826733 Feb 11 

TABUNGAN PENSIUN 

NASIONAL 28-03-2011 Feb 11 325 106395 Apr 11 

SURYA SEMESTA 

INTERNUSA TBK 07-07-2011 Juni 11 145123 1038706 Aug 11 

JASUINDO TIGA PERKASA 

TBK 26-07-2011 Juni 11 80537 190328 Aug 11 

CAPITALINC INVESTMENT 

TBK 11-07-2011 Jun 11 191691 27422 Aug 11 

PETROSEA TBK 06-03-2012 Feb 12 36275 181987 Apr 12 

ASTRA INTERNATIONAL 

TBK 05-06-2012 Mei 12 90988 943478 Jul 12 

INDOMOBIL SUKSES 

INTERNASIONAL TBK 07-06-2012 Mei 12 34922 1212 Jul 12 

HERO SUPERMARKET TBK 05-04-2012 Mar 12 96 1413 Mei 12 

PAKUWON JATI TBK 30-03-2012 Feb 12 240501 384695 Apr 12 

JAPFA COMFEED 

INDONESIA TBK 19-04-2013 Mar 13 20545 16439 May 13 

ARWANA CITRAMULIA TBK 08-07-2013 Jun 13 103,620 146,630 Aug 13 
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SARANA MENARA 

NUSANTARA TBK 22-07-2013 Jun 13 10,015 11,312 Aug 13 

SUMBER ALFARIA TRIJAYA 

TBK 29-07-2013 Jun 13 73,962 10,438 Aug 13 

JAYA REAL PROPERTY TBK 01-08-2013 July 13 2039 25953 Sep 13 

TELEKOMUNIKASI 

INDONESIA (PERSERO) TBK 28-08-2013 July 13 1036661 3130995 Sep 13 

JAYA KONSTRUKSI 

MANGGALA PRATAMA TBK 26-09-2013 Aug 13 39504 82327 Oct 13 

MODERNLAND REALTY 

TBK 13-11-2013 Oct 13 771859 1268601 Des 13 

NIPRESS TBK 25-11-2013 Oct 13 969 58988 Des 13 

NIPPON INDOSARI 

CORPINDO TBK 29-11-2013 Oct 13 34644 78814 Des 13 
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Lampiran 6 

Data Frekuensi Perdagangan Saham Sebelum dan Sesudah Stock Split  

Periode 2009-2013 

Nama Perusahaan Tanggal 

Frekuensi Perdagangan Saham 

Sebelum Sesudah 

Bulan-1 t-1 t+1 Bulan+1 

ARWANA CITRAMULIA TBK 

11-09-

2009 Aug 09 72 218 Oct 09 

CITRA TUBINDO TBK 

12-01-

2009 Dec 08 7 1 Feb 09 

CHAROEN POKPHAND IND 

TBK 2010 

08-12-

2010 Nov 10 16912 38004 Jan 11 

CIPUTRA DEVELOPMENT TBK 

15-06-

2010 May 10 5639 7602 Jul 10 

INTILAND DEVELOPMENT 

TBK 

22-07-

2010 Juny 10 5856 9653 Aug 10 

DARYA-VARIA LABORATORIA 

TBK 

12-11-

2010 Oct  10 93 204 Dec 10 

RESOURCE ALAM INDONESIA 

TBK 

18-03-

2010 Feb 10 1 59 Apr 10 

TUNAS RIDEAN TBK 

17-06-

2010 May 10 164 7888 Jul 10 

PP LONDON SUMATRA 

INDONESIA TBK 

25-02-

2011 Jan  11 12316 23339 Mar 11 

ASTRA OTOPARTS TBK 

24-06-

2011 May 11 1054 13152 Juli 11 

INTRACO PENTA TBK 

06-06-

2011 May 11 1204 32256 Juli 11 

BANK RAKYAT INDONESIA 

(PERSERO) TBK 

11-01-

2011 Des 10 37298 40858 Feb 11 

TABUNGAN PENSIUN 

NASIONAL 

28-03-

2011 Feb 11 123 4081 Apr 11 

SURYA SEMESTA INTERNUSA 

TBK 

07-07-

2011 Juni 11 6591 17913 Aug 11 

JASUINDO TIGA PERKASA 

TBK 

26-07-

2011 Juni 11 1587 10427 Aug 11 

CAPITALINC INVESTMENT 

TBK 

11-07-

2011 Jun 11 9394 400 Aug 11 

PETROSEA TBK 

06-03-

2012 Feb 12 4234 25344 Apr 12 

ASTRA INTERNATIONAL TBK 

05-06-

2012 May 12 46178 6552 Jul 12 
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INDOMOBIL SUKSES 

INTERNASIONAL TBK 

07-06-

2012 May 12 9554 18946 Jul 12 

HERO SUPERMARKET TBK 

05-04-

2012 Mar 12 78 1237 May 12 

PAKUWON JATI TBK 

30-03-

2012 Feb 12 19327 14165 Apr 12 

JAPFA COMFEED INDONESIA 

TBK 

19-04-

2013 Mar 13 6773 18263 May 13 

ARWANA CITRAMULIA TBK 

08-07-

2013 Jun 13 9436 8296 Aug 13 

SARANA MENARA 

NUSANTARA TBK 

22-07-

2013 Jun 13 110 518 Aug 13 

SUMBER ALFARIA TRIJAYA 

TBK 

29-07-

2013 Jun 13 508 579 Aug 13 

JAYA REAL PROPERTY TBK 

01-08-

2013 July 13 166 119 Sep 13 

TELEKOMUNIKASI 

INDONESIA (PERSERO) TBK 

(Persero) Tbk 

28-08-

2013 July 13 62831 88615 Sep 13 

JAYA KONSTRUKSI 

MANGGALA PRATAMA TBK 

26-09-

2013 Aug 13 523 221 Oct 13 

MODERNLAND REALTY TBK 

13-11-

2013 Oct 13 1537 5587 Des 13 

NIPRESS TBK 

25-11-

2013 Oct 13 1302 352 Des 13 

NIPPON INDOSARI CORPINDO 

TBK 

29-11-

2013 Oct 13 5637 7658 Des 13 
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Lampiran 7 

Hasil Uji Statistik Deskriptif 

A. Statistik Deskriptif Price to Book Value Satu Bulan Sebelum dan Satu Bulan Sesudah 

Stock Split 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PBV_1sebelum 31 ,82 11,00 4,4006 2,50230 

PBV_1sesudah 31 ,73 12,07 4,5161 2,83183 

Valid N (listwise) 31     

 

 

B. Statistik Deskriptif Price to Book Value Satu Bulan Sebelum dan Dua Bulan Sesudah 

Stock Split 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PBV_1sebelum 31 ,82 11,00 4,4006 2,50230 

PBV_2sesudah 31 ,27 9,85 4,0897 2,64427 

Valid N (listwise) 31     

 

 

C. Statistik Deskriptif Price to Earning Ratio Satu Bulan Sebelum dan Satu Bulan 

Sesudah Stock Split 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PER_sebelum 31 4,35 246,81 34,0939 57,82948 

PER_sesudah 31 -593,50 222,47 8,4484 119,36900 

Valid N (listwise) 31     
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D. Statistik Deskriptif Volume Perdagangan Saham Satu Bulan Sebelum dan Satu Bulan 

Sesudah Stock Split 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Volume_sebelum 31 10,02 1036661,00 122397,2773 233892,18700 

Volume_sesudah 31 10,44 3130995,00 347796,7219 625537,82662 

Valid N (listwise) 31     

 

 

E. Statistik Deskriptif Frekuensi Perdagangan Saham Satu Bulan Sebelum dan Satu 

Bulan Sesudah Stock Split 

 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Fre_sebelum 31 1,00 62831,00 8596,9355 14691,07648 

Fre_sesudah 31 1,00 88615,00 12984,0968 18163,44745 

Valid N (listwise) 31     
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Lampiran 8 

Hasil Uji Normalitas 

A. Uji Normalitas terhadap Price to Book Value Satu Bulan Sebelum dan Satu Bulan 

Sesudah Stock Split 

 

One-Sample Kolmogorov-Smirnov Test 

 PBV_1sebelum PBV_1sesudah 

N 31 31 

Normal Parametersa,b 
Mean 4,4006 4,5161 

Std. Deviation 2,50230 2,83183 

Most Extreme Differences 

Absolute ,179 ,190 

Positive ,179 ,190 

Negative -,083 -,091 

Kolmogorov-Smirnov Z ,997 1,055 

Asymp. Sig. (2-tailed) ,273 ,215 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

B. Uji Normalitas terhadap Price to Book Value Satu Bulan Sebelum dan Dua Bulan 

Sesudah Stock Split 

 

One-Sample Kolmogorov-Smirnov Test 

 PBV_1sebelum PBV_2sesudah 

N 31 31 

Normal Parametersa,b 
Mean 4,4006 4,0897 

Std. Deviation 2,50230 2,64427 

Most Extreme Differences 

Absolute ,179 ,150 

Positive ,179 ,150 

Negative -,083 -,090 

Kolmogorov-Smirnov Z ,997 ,836 

Asymp. Sig. (2-tailed) ,273 ,486 

a. Test distribution is Normal. 

b. Calculated from data. 
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C. Uji Normalitas terhadap Price to Earning Ratio Satu Bulan Sebelum dan Satu Bulan 

Sesudah Stock Split 

 

One-Sample Kolmogorov-Smirnov Test 

 PER_sesudah PER_sebelum 

N 31 31 

Normal Parametersa,b 
Mean 34,0939 8,4484 

Std. Deviation 57,82948 119,36900 

Most Extreme Differences 

Absolute ,352 ,452 

Positive ,352 ,318 

Negative -,304 -,452 

Kolmogorov-Smirnov Z 1,961 2,519 

Asymp. Sig. (2-tailed) ,001 ,000 

a. Test distribution is Normal. 

b. Calculated from data. 

 

 

D. Uji Normalitas terhadap Volume Perdagangan Saham Sebelum dan Sesudah Stock 

Split 

 

One-Sample Kolmogorov-Smirnov Test 

 Volume_sebelu

m 

Volume_sesuda

h 

N 31 31 

Normal Parametersa,b 
Mean 122397,2773 347796,7219 

Std. Deviation 233892,18700 625537,82662 

Most Extreme Differences 

Absolute ,300 ,289 

Positive ,269 ,272 

Negative -,300 -,289 

Kolmogorov-Smirnov Z 1,673 1,610 

Asymp. Sig. (2-tailed) ,007 ,011 

a. Test distribution is Normal. 

b. Calculated from data. 
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E. Uji Normalitas terhadap Frekuensi Perdagangan Saham Sebelum dan Sesudah Stock 

Split 

 

One-Sample Kolmogorov-Smirnov Test 

 Fre_sebelum Fre_sesudah 

N 31 31 

Normal Parametersa,b 
Mean 8596,9355 12984,0968 

Std. Deviation 14691,07648 18163,44745 

Most Extreme Differences 

Absolute ,280 ,237 

Positive ,280 ,201 

Negative -,279 -,237 

Kolmogorov-Smirnov Z 1,562 1,322 

Asymp. Sig. (2-tailed) ,015 ,061 

a. Test distribution is Normal. 

b. Calculated from data. 
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Lampiran 9 

Hasil Uji Paired Sample T-Test Price to Book Value Satu Bulan Sebelum dan Satu 

Bulan Sesudah Stock Split 

 

 

Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 1 
PBV_1sebelum 4,4006 31 2,50230 ,44943 

PBV_1sesudah 4,5161 31 2,83183 ,50861 

 

 

Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 
PBV_1sebelum & 

PBV_1sesudah 
31 ,828 ,000 

 

 

Paired Samples Test 

 Paired Differences t df Sig. 

(2-

taile

d) 

Mean Std. 

Deviation 

Std. 

Error 

Mean 

95% Confidence Interval of the 

Difference 

Lower Upper 

Pair 1 

PBV_1sebelu

m - 

PBV_1sesuda

h 

-,11548 1,59366 ,28623 -,70004 ,46908 -,403 30 ,689 
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Lampiran 10 

Hasil Uji Paired Sample T-Test Price to Book Value Satu Bulan Sebelum dan Dua 

Bulan Sesudah Stock Split 

 

 

Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 1 
PBV_1sebelum 4,4006 31 2,50230 ,44943 

PBV_2sesudah 4,0897 31 2,64427 ,47492 

 

 

Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 
PBV_1sebelum & 

PBV_2sesudah 
31 ,875 ,000 

 

 

Paired Samples Test 

 Paired Differences t df Sig. 

(2-

tailed) 

Mean Std. 

Deviatio

n 

Std. 

Error 

Mean 

95% Confidence Interval 

of the Difference 

Lower Upper 

Pair 1 
PBV_1sebelum - 

PBV_2sesudah 
,31097 1,29570 ,23271 -,16430 ,78623 1,336 30 ,192 
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Lampiran 11 

Hasil Uji Wilcoxon Match Pair Test Price to Earning Ratio Sebelum dan Sesudah 

Aktivitas Stock Split 

Wilcoxon Signed Ranks Test 

 

 

Ranks 

 N Mean Rank Sum of Ranks 

PER_sebelum - 

PER_sesudah 

Negative Ranks 16a 15,13 242,00 

Positive Ranks 14b 15,93 223,00 

Ties 1c   

Total 31   

a. PER_sebelum < PER_sesudah 

b. PER_sebelum > PER_sesudah 

c. PER_sebelum = PER_sesudah 

 

 

Test Statisticsa 

 PER_sebelum - 

PER_sesudah 

Z -,195b 

Asymp. Sig. (2-tailed) ,845 

a. Wilcoxon Signed Ranks Test 

b. Based on positive ranks. 
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Lampiran 12 

Hasil Uji Wilcoxon Match Pair Test Volume Perdagangan Saham Satu Bulan Sebelum 

dan Satu Bulan Sesudah Stock Split 

Wilcoxon Signed Ranks Test 

 

 

Ranks 

 N Mean Rank Sum of Ranks 

Volume_sesudah - 

Volume_sebelum 

Negative Ranks 6a 10,67 64,00 

Positive Ranks 25b 17,28 432,00 

Ties 0c   

Total 31   

a. Volume_sesudah < Volume_sebelum 

b. Volume_sesudah > Volume_sebelum 

c. Volume_sesudah = Volume_sebelum 

 

 

Test Statisticsa 

 Volume_sesuda

h - 

Volume_sebelu

m 

Z -3,606b 

Asymp. Sig. (2-tailed) ,000 

a. Wilcoxon Signed Ranks Test 

b. Based on negative ranks. 
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Lampiran 13 

Hasil Uji Wilcoxon Match Pair Test Frekuensi Perdagangan Saham Satu Bulan 

Sebelum dan Satu Bulan Sesudah Stock Split 

Wilcoxon Signed Ranks Test 

 

 

Ranks 

 N Mean Rank Sum of Ranks 

Fre_sesudah - Fre_sebelum 

Negative Ranks 8a 12,38 99,00 

Positive Ranks 23b 17,26 397,00 

Ties 0c   

Total 31   

a. Fre_sesudah < Fre_sebelum 

b. Fre_sesudah > Fre_sebelum 

c. Fre_sesudah = Fre_sebelum 

 

 

Test Statisticsa 

 Fre_sesudah - 

Fre_sebelum 

Z -2,920b 

Asymp. Sig. (2-tailed) ,004 

a. Wilcoxon Signed Ranks Test 

b. Based on negative ranks. 

 

 




