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ABSTRAK 
 

Aditha Septana / 38080084 / 2013 / Analisis Volume Perdagangan Saham, Return Saham, 

Harga Saham Sebelum dan Sesudah Stock Split Pada Perusahaan yang Terdaftar di Bursa 

Efek Indonesia Periode 2007-2012 / Amelia Sandra, S.E.,AK.,M.Si.,M.Ak.,C.A.. 

 

 Penelitian ini bertujuan untuk menganalisis volume perdagangan saham, return 

saham, harga saham sebelum dan sesudah stock split pada perusahaan yang terdaftar di 

Bursa Efek Indonesia periode 2007-2012. Dua teori utama yang mendominasi literatur 

tentang stock split adalah signaling theory dan trading range theory. Signaling theory 

menyatakan bahwa stock split dilakukan karena perusahaan ingin memberikan sinyal yang 

baik tentang prospek perusahaan di masa yang akan datang, sedangkan trading range 

theory menyatakan bahwa stock split dilakukan untuk menjaga likuiditas saham agar tetap 

menarik di kalangan investor. 

 Obyek penelitian ini adalah perusahaan-perusahaan dari berbagai sektor industri 

yang terdaftar di Bursa Efek Indonesia selama periode 2007-2012. Metode penelitian yang 

dilakukan bersifat komparatif. Metode pengumpulan data adalah metode observasi. Data 

yang digunakan adalah data sekunder. Teknik pengambilan sampel yang digunakan adalah 

teknik purposive sampling. Untuk menguji distribusi data, digunakan uji Kolmogorov-

Smirnov. Untuk menguji perbedaan dua sampel, digunakan uji Paired T-Test dan uji 

Wilcoxon Match Pair Test. 

Hasil penelitian ini menemukan bahwa Volume Perdagangan Saham, Return 

Saham, Harga Saham sesudah stock split terdapat perbedaan sebelum stock split. 

 

Kata kunci: Stock Split, volume perdagangan saham, return saham, harga saham. 
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ABSTRACT 

 
Aditha Septana / 38080084 / 2013 / Effect of Stock Split Against Volume Stock Trading, 

Stock Return, Company Share Price On Listed in Indonesia Stock Exchange Period 2007-

2012 / Amelia Sandra, S.E.,AK.,M.Si.,M.Ak.,C.A..  

 

  

 This study aims to analyze the effect of Stock Split Against Stock Trading Volume, 

Return Shares, Share Price On Listed Company in Indonesia Stock Exchange Period 2007-

2012. Two main theories dominate the literature on stock split is signaling theory and the 

trading range theory. Signaling theory states that the stock split was because the company 

wanted to give a good signal about the company's prospects in the future, while the trading 

range theory states that a stock split is done to maintain the liquidity of the stock in order to 

remain attractive among investors. 

 Object of this study is the companies from various industry sectors listed on the 

Indonesia Stock Exchange during the period 2007-2012. Research methodology is 

comparative. Data collection method is a method of observation. The data used are 

secondary data. The sampling technique used was purposive sampling technique. To test 

the distribution of the data, the Kolmogorov-Smirnov test was used. To examine 

differences in the two samples, used Paired T-Test and Wilcoxon test Test Match Pair. 

 Results of this study found that Volume Stock Trading, Stock Return, after the 

stock split stock price there is positive than before the stock split. 

 

Keywords: Stock Split, Stock Trading Volume, Return Stocks, Stock Price. 
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