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LAMPIRAN 1 

Data Volume Perdagangan Saham Sebelum dan Sesudah Stock Split 

Periode 2007-2012 

kode -5 -4 -3 -2 -1 0 1 2 3 4 5 

AKRA 14568000 9546000 12369000 17688000 14694000 21150000 43092000 69576000 62295000 46263000 53874000 

ANTM 15189000 27898500 35677500 14748500 22599500 92598500 27336500 8288500 15128000 20367500 39736000 

CPIN 117117500 107847500 115140000 172962500 162775000 131247500 389367500 271205000 241432500 288140000 251180000 

DAVO 186000 233500 1495500 15655000 8297500 2887000 1553000 509500 285000 683500 2192500 

BMTR 6157500 3947000 2324000 1937500 2456000 144587000 84409500 25908000 118187000 61850000 33816000 

HADE 0 0 0 33333 396667 667 46667 0 0 26667 0 

HITS 0 0 0 0 0 0 0 0 24923 11423 31673 

JPRS 423000 419000 555500 808000 794500 16879500 5196500 4276500 922500 2135500 1266500 

LPKR 53670000 48357500 38012500 44005000 30115000 83182500 85500000 98135000 58632500 114677500 169190000 

PWON 0 0 62400 0 0 0 8361600 156000 1918800 624000 46800 

SMGR 307500 326500 670000 212500 952500 3403000 6402000 4193000 2717000 846000 2720500 

SOBI 1101000 1195500 102500 1050500 300000 1090000 3318000 5040000 1278500 5107500 2567500 

BBCA 8286000 41848000 25624000 25250000 26583000 9246500 8631000 12656000 13455500 14136500 3206500 

BRNA 0 130000 0 10000 0 0 175000 87500 0 2500 260000 

DOID 57804000 1884000 208740000 5676000 16284000 23505000 3990000 29985000 25542000 72327000 28764000 

INCO 6750000 4985000 4235000 7300000 6530000 20553000 20805000 14810000 8246500 19656500 30097500 

MIRA 427923429 1646351810 631393524 632215048 730222476 178433524 297673905 268638286 263960667 657309524 180775048 

PANS 22000 55000 0 0 63000 500 0 0 2500 0 0 

PANR 2010000 525000 28072500 41787000 1998000 7991000 1636000 1000000 232000 17903000 25987000 

SIIP 6122000 178000 540000 2246000 440000 5635000 5644000 853000 1117000 281500 336000 

TINS 6615000 2680000 18640000 27905000 7185000 6164000 21500500 21309000 33614500 26592500 18248000 

ARNA 240000 23004000 26148000 6188000 20652000 48952000 19404000 2930000 12866000 4298000 26396000 

CTBN 0 0 0 0 0 0 0 500 0 0 0 

CPIN 293055000 20062500 30520000 22612500 20167500 20678500 18818500 35043500 13330500 17722500 25531500 

CTRA 4850000 8519000 22986000 21550000 18825000 12474500 4570500 18628500 56534500 20771000 20187000 

DILD 21626000 1611000 2350000 2773000 24868000 29578000 10349000 16823500 18843000 51868000 7315500 

DVLA 53000 743000 136000 43000 154500 516000 52500 25500 32500 22500 60000 

KKGI 0 0 122000 0 0 0 0 0 0 0 81500 

TURI 24164000 11440000 8502000 9116000 18924000 16638500 9161000 7481500 4859500 3805500 120713000 

LSIP 35457500 20882500 20865000 38205000 3057500 7681000 7579000 39905000 17679000 20343000 8114000 

AUTO 237500 475000 525000 3112500 5450000 2757500 1080000 1537500 1077500 48420000 24305000 

INTA 51940000 56495000 45747500 27297500 17337500 22459000 15347000 22160000 24959000 13585000 17677500 

BBRI 55697000 47598000 43309000 120914000 181789000 93518500 53144500 62344000 38167500 45738000 25265000 

BTPN 2500 177500 215000 1190000 632500 3072500 2603500 1726000 732500 653500 330000 

SSIA 23768000 26426000 13548000 13440000 29880000 45112500 18940500 26205000 31197000 141652000 41668000 

JTPE 11767500 18412500 16542500 6350000 10487500 24721000 102254000 6249500 15739000 5412000 4818000 

PTRO 1775000 1285000 2235000 2345000 700000 10320000 3849500 3602500 7022000 4195000 4498500 

ASII 26780000 35245000 63410000 4559500 4414000 27014500 41969000 45218000 14550500 43667500 17595000 

IMAS 28230000 1181000 1256000 1140500 1639000 2113000 1362500 3345000 3606500 3102500 2154500 
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HERO 0 141111 705556 870185 1857963 3327870 2878667 1232370 2135481 2083741 3795889 

PWON 65280000 22988000 79284000 40736000 47016000 34328500 40518000 18783500 4724000 9423000 11265500 

 

Sumber: www.duniainvestasi.com 
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LAMPIRAN 2 

Data Return Saham Sebelum dan Sesudah Stock Split 

Periode 2007-2012 

kode -5 -4 -3 -2 -1 0 1 2 3 4 5 

AKRA 4810 4929 5023 5023 5213 1061 1032 1042 1023 1032 1051 

ANTM 12899 13599 13699 13249 13249 2649 2649 2599 2574 2699 2724 

CPIN 273 271 281 281 293 143 141 143 149 151 147 

DAVO 579 579 579 599 609 289 279 279 279 289 284 

BMTR 5199 5249 5149 52149 5249 1189 1119 1129 1189 1199 1179 

HADE 289 289 289 289 303 135 144 144 144 133 133 

HITS 1530 1530 1530 1530 1530 769 769 769 798 818 846 

JPRS 1899 1939 1999 2074 1949 419 399 399 389 379 369 

LPKR 1596 1596 1587 1587 1587 636 645 655 655 655 683 

PWON 555 555 518 518 518 103 95 95 88 83 82 

SMGR 52499 51499 52549 52699 51199 4999 4999 4999 4949 4974 4799 

SOBI 3824 3599 3599 3799 3599 729 729 729 729 719 709 

BBCA 3299 3149 3324 3449 3599 3599 3574 3524 3549 3549 3599 

BRNA 116 116 116 119 119 119 105 107 107 117 107 

DOID 644 634 639 649 634 639 639 679 688 728 718 

INCO 9734 9599 9599 9934 9899 10049 9449 9799 9399 8549 7699 

MIRA 857 949 955 966 890 879 900 846 781 792 748 

PANS 674 649 649 649 644 649 649 649 669 669 669 

PANR 262 296 292 312 309 309 304 299 299 309 344 

SIIP 449 454 457 452 447 449 404 414 399 399 399 

TINS 3209 3159 2989 2904 2939 2974 2599 2299 2199 2399 2299 

ARNA 35 37 39 38 38 37 35 35 37 36 36 

CTBN 3099 3099 3099 3099 3099 3099 3099 3249 3249 3249 3249 

CPIN 1919 1859 1859 1889 1909 1999 2049 2024 1999 2024 1979 

CTRA 354 364 379 404 409 394 389 379 369 369 374 

DILD 544 534 519 529 544 544 549 549 559 589 589 

DVLA 954 1062 1024 1062 2224 1239 1209 1179 1159 1159 1159 

KKGI 549 549 574 574 574 574 579 579 579 579 649 

TURI 574 568 574 555 587 589 599 579 579 559 539 

LSIP 2189 2199 2179 2159 2099 2149 2149 2224 2249 2274 2349 

AUTO 2991 2991 3049 3125 3183 3164 3116 3092 3116 3499 3595 

INTA 764 774 774 769 769 769 769 759 739 729 709 

BBRI 5149 5299 5174 4899 4649 4799 4999 5099 5149 5049 4999 

BTPN 2159 2149 2179 2349 2329 2499 2549 2524 2499 2449 2499 

SSIA 339 337 339 337 334 329 334 329 329 349 344 

JTPE 295 297 297 297 289 304 299 294 279 279 284 

PTRO 4324 4349 4499 4489 4399 4624 4574 4474 4399 4249 4224 

ASII 6519 6599 6429 6334 6239 6599 6949 6799 6649 6599 6649 

IMAS 15949 15949 15049 14999 15999 7749 7549 7949 7799 7799 7399 



73 
 

HERO 2244 2026 2384 2857 3426 3788 4730 5888 6854 5502 4802 

PWON 202 199 202 199 202 204 209 204 204 204 204 

 

Sumber: www.duniainvestasi.com 
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LAMPIRAN 3 

Data Harga Saham Sebelum dan Sesudah Stock Split 

Periode 2007-2012 

 

kode -5 -4 -3 -2 -1 0 1 2 3 4 5 

AKRA 4811 4930 5024 5024 5214 1062 1033 1043 1024 1033 1052 

ANTM 12900 13600 13700 13250 13250 2650 2650 2600 2575 2700 2725 

CPIN 274 272 282 282 294 144 142 144 150 152 148 

DAVO 580 580 580 600 610 290 280 280 280 290 285 

BMTR 5200 5250 5150 52150 5250 1190 1120 1130 1190 1200 1180 

HADE 290 290 290 290 304 136 145 145 145 134 134 

HITS 1531 1531 1531 1531 1531 770 770 770 799 819 847 

JPRS 1900 1940 2000 2075 1950 420 400 400 390 380 370 

LPKR 1597 1597 1588 1588 1588 637 646 656 656 656 684 

PWON 556 556 519 519 519 104 96 96 89 84 83 

SMGR 52500 51500 52550 52700 51200 5000 5000 5000 4950 4975 4800 

SOBI 3825 3600 3600 3800 3600 730 730 730 730 720 710 

BBCA 3300 3150 3325 3450 3600 3600 3575 3525 3550 3550 3600 

BRNA 117 117 117 120 120 120 106 108 108 118 108 

DOID 645 635 640 650 635 640 640 680 689 729 719 

INCO 9735 9600 9600 9935 9900 10050 9450 9800 9400 8550 7700 

MIRA 858 950 956 967 891 880 901 847 782 793 749 

PANS 675 650 650 650 645 650 650 650 670 670 670 

PANR 263 297 293 313 310 310 305 300 300 310 345 

SIIP 450 455 458 453 448 450 405 415 400 400 400 

TINS 3210 3160 2990 2905 2940 2975 2600 2300 2200 2400 2300 

ARNA 36 38 40 39 39 38 36 36 38 37 37 

CTBN 3100 3100 3100 3100 3100 3100 3100 3250 3250 3250 3250 

CPIN 1920 1860 1860 1890 1910 2000 2050 2025 2000 2025 1980 

CTRA 355 365 380 405 410 395 390 380 370 370 375 

DILD 545 535 520 530 545 545 550 550 560 590 590 

DVLA 955 1063 1025 1063 2225 1240 1210 1180 1160 1160 1160 

KKGI 550 550 575 575 575 575 580 580 580 580 650 

TURI 575 569 575 556 588 590 600 580 580 560 540 

LSIP 2190 2200 2180 2160 2100 2150 2150 2225 2250 2275 2350 

AUTO 2992 2992 3050 3126 3184 3165 3117 3093 3117 3500 3596 

INTA 765 775 775 770 770 770 770 760 740 730 710 

BBRI 5150 5300 5175 4900 4650 4800 5000 5100 5150 5050 5000 

BTPN 2160 2150 2180 2350 2330 2500 2550 2525 2500 2450 2500 

SSIA 340 338 340 338 335 330 335 330 330 350 345 

JTPE 296 298 298 298 290 305 300 295 280 280 285 
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PTRO 4325 4350 4500 4490 4400 4625 4575 4475 4400 4250 4225 

ASII 6520 6600 6430 6335 6240 6600 6950 6800 6650 6600 6650 

IMAS 15950 15950 15050 15000 16000 7750 7550 7950 7800 7800 7400 

HERO 2245 2027 2385 2858 3427 3789 4731 5889 6855 5503 4803 

PWON 203 200 203 200 203 205 210 205 205 205 205 

 

 

Sumber: www.duniainvestasi.com 
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Lampiran 4 

Hasil Uji Normalitas 

A. Uji Normalitas terhadap Volume Perdagangan Saham Sebelum dan Sesudah Stock Split 

 

One-Sample Kolmogorov-Smirnov Test 

  volsblm volssdh 

N 41 41 

Normal Parametersa,,b Mean 3814.3659 1860.0000 

Std. Deviation 8514.41193 2120.24549 

Most Extreme Differences Absolute .329 .260 

Positive .313 .260 

Negative -.329 -.195 

Kolmogorov-Smirnov Z 2.104 1.664 

Asymp. Sig. (2-tailed) .000 .008 

 

 
B. Uji Normalitas terhadap Return Saham Sebelum dan Sesudah Stock Split 

 

One-Sample Kolmogorov-Smirnov Test 

  retsblm retssdh 

N 41 41 

Normal Parametersa,,b Mean 3813.3659 1859.0000 

Std. Deviation 8514.41193 2120.24549 

Most Extreme Differences Absolute .329 .260 

Positive .313 .260 

Negative -.329 -.195 

Kolmogorov-Smirnov Z 2.104 1.664 

Asymp. Sig. (2-tailed) .000 .008 
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C. Uji Normalitas terhadap Harga Saham Sebelum dan Sesudah Stock Split 

 

 

One-Sample Kolmogorov-Smirnov Test 

  harsblm harssdh 

N 41 41 

Normal Parametersa,,b Mean 3.3395E7 2.9416E7 

Std. Deviation 8.03915E7 5.42078E7 

Most Extreme Differences Absolute .339 .300 

Positive .306 .300 

Negative -.339 -.294 

Kolmogorov-Smirnov Z 2.170 1.920 

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

a. Test distribution is Normal. 

b. Calculated from data. 
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LAMPIRAN 5 

Hasil Uji Paired Sample T-Test Volume Perdagangan Saham Sebelum dan Sesudah 

Stock Split 

 

Paired Samples Statistics 

  Mean N Std. Deviation Std. Error Mean 

Pair 1 volsblm 3814.3659 41 8514.41193 1329.72774 

volssdh 1860.0000 41 2120.24549 331.12671 

 

Paired Samples Correlations 

  N Correlation Sig. 

Pair 1 volsblm & volssdh 41 .504 .001 

 

 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean 

Std. 

 Deviation 

Std. 

Error Mean 

95% Confidence Interval  

of the Difference 

  Lower Upper 

Pair 1 volsblm - volssdh 1954.36585 7667.42865 1197.45118 -465.77325 4374.50496 1.632 40 .111 
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LAMPIRAN 6 

Hasil Uji Paired Sample T-Test Return Saham Sebelum dan Sesudah Stock Split 

 

Paired Samples Statistics 

  Mean N Std. Deviation Std. Error Mean 

Pair 1 retsblm 3813.3659 41 8514.41193 1329.72774 

retssdh 1859.0000 41 2120.24549 331.12671 

 

Paired Samples Correlations 

  N Correlation Sig. 

Pair 1 retsblm & retssdh 41 .504 .001 

 

Paired Samples Test 

  Paired Differences 

t df Sig. (2-tailed) 

  

Mean 

Std.  

Deviation 

Std. 

 Error Mean 

95% Confidence Interva 

l of the Difference 

  Lower Upper 

Pair 1 retsblm - retssdh 1954.36585 7667.42865 1197.45118 -465.77325 4374.50496 1.632 40 .111 
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LAMPIRAN 7 

Hasil Uji Wilcoxon Match pair test Harga Saham Sebelum dan Sesudah Stock Split 

 

 

Ranks 

  N Mean Rank Sum of Ranks 

harssdh - harsblm Negative Ranks 14a 24.36 341.00 

Positive Ranks 25b 17.56 439.00 

Ties 2c   

Total 41   

a. harssdh < harsblm 

b. harssdh > harsblm 

c. harssdh = harsblm 

 

Test Statisticsb 

 harssdh - 

harsblm 

Z -.684a 

Asymp. Sig. (2-tailed) .494 

a. Based on negative ranks. 

b. Wilcoxon Signed Ranks Test 

 

 
 

 
 


