
 

 

LAMPIRAN 



LAMPIRAN I

Daftar Perusahaan yang rnelakukan Srock Split diBBl

No Nama Perusahaan
Tanggal

Pengumuman
Stock Split

Kode

I Intraco Penta Tbk 16 Januari 2006 DPNS

2 Pelayaran Tempuran Emas Tbk t7 Maret 2006 TMAS

J Panbangun an J aya Ancol Tbk 10 Juli 2006 PJAA

4 Lippo Karawaci Tbk 28 Juli 2006 LPKR

5 Jaya Real Property Tbk 14 Agustus 2006 JRPT

6 Tempo Scan Pasific Tbk 14 September 2006 TSPC

7 Buana Finance Tbk 2 Oktober 2006 BBLD

8 Ekadharma International Tbk 19 Oktober 2006 EKAD

9 Arpeni Pratama Ocean Line Tbk 24 Oktober 2006 APOL

10 Plaza Indonesia Realty Tbk 26 Desember 2006 PLIN

11 Global Medicam Tbk 24 Nil2007 BMTR

12 Davomas Abadi Tbk 28}l4ei2007 DAVO

13 Aneka Tambang Tbk 12 Jnli20A7 ANTM

t4 AKR Corporindo Tbk 27 Jn1i2007 AKRA

15 Humpuss Intermoda Transportasi Tbk ll September2007 HITS

t6 Pakuwon Jati Tbk 19 September 2007 PWON

11 Charoen Pokphand Indonesia Tbk I November 2007 CPIN

18 HD Capital Tbk l3 September 2007 HADE

19 Jaya Pari Steel Tbk 12 Desember2007 JPRS

20 Lippo Karawaci Tbk 26 Desember 2007 LPKR
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2t lnternational Nickel Indonesia Tbk 15 Januari 2008 INCO

22- Panin Sekuritas Tbk 21 Januari 2008 PANS

23 Bank Central Asia Tbk 28 Januari 2008 BBCA

24 Panorama Sentrawisata Tbk l1 Februari 2008 PANR

2s Suryainti Permata Tbk 12 Maret 2008 SilP

26 Delta Dunia Makmur Tbk 15 April2008 DOID

27 Mita International Resourc'es Tbk 30 Mei 2008 MIRA

28 Berlina Tbk 4 Agustus 2008 BRNA

29 Timah Tbk 8 Agustus 2008 TINS

30 Island Concepts Indonesia Tbk 10 Desember 2008 ICON

3l Citra Tubindo Tbk 12 januari 2009 CTBN

32 Arwana Citramulia Tbk 11 September 2009 ARNA

JJ Resource Alam Indonesia Tbk l8 Maret 2010 KKGI

34 Ciputra Development Tbk l5 Juni 2010 CTRA

35 Tunas Ridean Tbk 17 Juni 2010 TURI
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LAMPIRAN 6

DatabedaAbnormal Return (AR) sebelum dan setelah Stocksplit

No Nama Penrsahaan
Rata-rata AR

sebelum stock split
Rata-rata AR

setelatr stocksplit

I TURI 0.0029 -0.0034

2 CTRA 0.0096 -0.0872

3 KKGI 0.0727 0.0006

4 CTBN 0.0004 -0.0767

5 ARNA 0.0100 -0.0s71

6 TNCO -0.0042 -0.0890

7 PANS 0.0006 -0.0s30

8 BBCA 0.0065 -0.0537

9 PANIR 0.0080 -0.0528

l0 StrP 0.0104 -0.0802

1t DOID 0.0105 -0.0355

t2 MIRA 0.0086 -0.0558

13 BRNA 0.0033 -0.0496

t4 TINS -0.0048 -0.0866

15 ICON -0.0107 -0.0508

t6 BMTR 0.0012 -0.0701

17 DAVO -0.0009 -0.0513
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t8 A}ITM -0.0023 -0.0743

19 AKRA 0.0163 -0.0789

20 HITS -0.0016 -0.0498

27 PWON -0.0078 -0.0817

22 CPIN 0.0109 -0.0365

23 HADE -0.0045 -0.0439

24 JPRS -0.0038 -0.0846

25 LPKR 0.0028 -0.0s96

26 DPNS 0.0001 -0.4$7

27 TMAS 0.014s -0.0486

28 PJAA 0.0167 -0.0477

29 LPKRl 0.0066 -0.0503

30 JRPT -0.0171 -0.0730

3l TSPC 0.0105 -0.08s6

32 BBLD 0.0016 -0.04s6

33 EKAD 0.0038 -0.0501

34 APOL -0.0036 -0.0541

35 PLIN -0.0065 -0.0671
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LAMPIRAN 7

Data beda Trading Volume Activity (TVA) sebelum dan setelah Stock Split

No Nama Perusahaan
Rata-rata TVA

sebelum stock split
Rata-rata TVA

setelah stock split

I DPNS 0.000174 0.000051

2 TMAS 0.001369 0.001012

J PJAA 0.001342 0.000s36

4 LPKRI 0.000437 0.000750

5 JRPT 0.00001s 0.000083

6 TSPC 0.000291 0.003347

7 BBLD 0.000000 0.000005

8 EKAD 0.000024 0.000014

9 APOL 0.000s08 0.000775

t0 PLIN 0.000000 0.000003

11 BMTR 0.000155 0.003472

t2 DAVO 0.000316 0.000083

13 ANTM 0.001612 0.0032s0

t4 AKRA 0.000777 0.002402

15 HITS 0.000000 0.000010

t6 PWON 0.000000 0.000023

T7 CPIN 0.005233 0.016389

l8 HADE 0.000003 0.000014
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19 JPRS 0.000404 0.002489

20 LPKR 0.000s50 0.000s61

2l INCO 0.000036 0.001374

22 PANS 0.000016 0.000002

23 BBCA 0.000474 0.000633

24 PANR 0.002239 0.004799

25 SIIP 0.000552 0.000240

26 DOID 0.000498 0.000714

27 MIRA 0.022134 0.024654

28 BRNA 0.000019 0.000088

29 TINS 0.000198 0.005012

30 ICON 0.000000 0.0000000000

31 CTBN 0.000000 0.0000000000

32 ARNA 0.00000004282 0.000000060s

33 KKGI 0.00000000012 0.0000000014

34 CTRA 0.00000000556 0.0000000131

35 TURI 0.00000021085 0.0000002943
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LAMPIRAN 8

Tabel llasil Perhitung an Descriptive Statistic

Sebelum

Setelah

N Minimum f,/avimrrrn Mean

std.
Deviation

TVA

AR

ValidN (listwise)

35

35

35

.0000

-.0171

-0221

.o167

.001125

.0p.24s6

.0037841

.0077996

N Minimum trda:rimum Mean
std.

Deviation

TVA

AR

ValidN (listwise)

35

35

35

.0000

-.0890

.0247

-.0028

.002080

--053943

.0049249

.0226344
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TVA

LAMPIRAN 9

Tabel Hasil Perhitungan One-Sample Kolmogorov-Smirnov Test

distribution is Normal.
b Calculated ftom data.

AR

TVAsebelum TVAsetelah

Mean
Normal Parameters(a,b) 

Std. Deviition
Most Extreme Absolute
Differences positive

Negative

Kolmogorov-Smimov Z
Asymp. Sig. (2-tailed)

35

,00113

,003784

,383

,365

-,383

2,267

,000

35

,00208

,004925

,336

,300
-,336

1,990

,001
ast

ARsebelum ARsetelah

Mean
Normal Parameters(a,b) 

Std. Deviation

Most Extreme Absolute
Differenees positive

Negative

Kolmogorov-Smimov Z
Asymp. Sig. (2-tailed)

35

,00246,

,007800

,078

,059
-,078

,459

,984

35

-,05394

,022634

,134

,1U
-,097

,792

,557
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LAMPIRAN 10

Tabel Hasil Perhitungan One Sample t Test 2006-2010

OneSample Statislics

N Mean Std. Det/iafion Std. Enor Mean

t-l0

t-9

t-8

l-7

t€

t-5

t4

t-3

t-2

t-1

Fo

t+1

t+2

t+3

l+4

t+5

t+6

t+7

t+8

t+-9

t+l0

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

35

-.009663

.009317

.010366

.000317

.oa224o

-.ooffi74

.o27177

.fi)6657

-.001063

-.00,2Ag1

-.552923

-.008954

-.0m594

-.005051

-.023986

.002217

-.fi)6371

-.fi)6169

-.007497

-.005846

.001846

.0480391

.0887966

.905908

.04J{lfj25

.t21fi26

.u82338

.0612198

.0360053

.029210,-

.o32il37

.23460/82

.0595199

.157&!05

.0335923

.1476U9

.oy3104-

.06,2W23

.v572762

.ow514

.0320063

.v2&216

.(n81201

.9150094

.0068611

.0075831

.aow7

.0081530

.0't03480

.00608@

.004tr!75

.0055m9

.0396560

.0100607

.0265937

.0056781

.o24*il9

.0057995

.0106155

.0096814

.0058571

.00t+101

.00/,4661
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One-Sample Test

Test Value = 0

T Df Sio. (2-tailed)
Mean

l)iffcrenee

95% Confidence lnterval
of the Difference

Lower Upper
t-10

t-9

t-8

t-7

t-6

t-5

t-4

t-3

t-2

t1
t=0

t+1

t+2

t+3

t+4

t+5

t+6

t+7

t+8

t+9

t+'10

-1.190

.621

't.511

1.229

.615

-.696

2.626

1.094

-.215

-.489

-13.943

-.890

-1.150

-.890

-.961

.382

-.600

-.637

-1.280

-1.081

.413

u
34.

34

34

34

34

34

v
34

u
u
u
u
u
u
v
34

34

34

34

34

.242

.539

.140

.228

.543

.491

.013

.282

.831

.628

.000

.380

.258

.380

.343

.705

.552

.528

.209

.288

.682

-.0096629

.0093171

.0't03657

.0093171

.oo22400

-.0056743

.0271771

.0066571

-.0010629

-.0026914

-.5529229

-.0089543

-.0305943

-.0050514

-.0239857

.0022171

-.0063714

-.0061686

-.oo74s71

-.0058457

.0018457

-.02616s

-.021186

-.003578

-.006094

-.005167

-.022243

.006147

-.005711

-.011097

-.013871

-.633514

-.029400

-.084639

-.016591

-.074700

-.009569

-.027945

-.025844

-.019400

-.016840

-.007230

.0068s9

.039820

.024309

.024728

.009647

.010895

.0/.8207

.019025

.008971

.008488

-.472332

.o11492

.02%51

.00&188

.026729

.014003

.015202

.013506

.004406

.005149

.o10922
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TVA

LAMPIRAN 11

Tabel Hasil Perhitungan Wilcoxon

Ranks

b TVAsetelah > TVAsebelum
c WAsetelah = TVAsebelum

Test Statistics(b)

a Based on negative ranks.
b Wilcoxon Signed Ranks Test

N Mean Rank Sum of Ranks
WAsetelah - WAsebelum Negative Ranks

Positive Ranks

Ties

Total

7(a)

24(b)

4(c)

35

74,57

16,42

102,00

394,00

a TVAsetelah <

WAsetelah-
TVAsebelum

Z

Asymp. Sig. (2{ailed)
-2,861(a)

,004


