
vii 
 

DAFTAR ISI 

 

  

LEMBAR PENGESAHAN ................................................................................. iii 

PERNYATAAN KEASLIAN ............................................................................. iv 

KATA PENGANTAR ......................................................................................... v 

DAFTAR ISI ..................................................................................................... vii 

DAFTAR TABEL .............................................................................................. ix 

DAFTAR GAMBAR ........................................................................................... x 

DAFTAR LAMPIRAN ....................................................................................... xi 

INTISARI .......................................................................................................... xii 

ABSTRACT ..................................................................................................... xiii 

BAB I PENDAHULUAN .................................................................................... 1 

1.1 Latar Belakang ........................................................................................... 1 

1. 2 Rumuan masalah ....................................................................................... 6 

1.3 Tujuan Penelitian ........................................................................................ 6 

1.4 Manfaat Penelitian ...................................................................................... 7 

1.5 Lingkup Penelitian...................................................................................... 7 

1.6 Sistematika Penulisan ................................................................................. 7 

BAB II TINJAUAN PUSTAKA .......................................................................... 9 

2.1 Landasan Teori ........................................................................................... 9 

2.1.1 Saham .................................................................................................. 9 

2.1.2 Likuiditas Saham ................................................................................. 9 

2.1.3 Studi Peristiwa ................................................................................... 10 

2.1.4 Volume Perdagangan ......................................................................... 10 

2.1.5 Emiten ............................................................................................... 10 

2.1.6 Corporate Action ................................................................................ 11 

2.1.7 Stock split .......................................................................................... 12 

2.1.8 Reverse Stock split ............................................................................. 12 

2.2 Penelitian yang Pernah Dilakukan Sebelumnya......................................... 14 

ANALISIS PENGARUH STOCK SPLIT DAN REVERSE STOCK SPLIT TERHADAP ABNORMAL
RETURN DAN TRADING VOLUME
ACTIVITY PADA PERUSAHAAN YANG TERDAFTAR DI BURSA EFEK INDONESIA TAHUN 2014-2018
DWINANDA RIPTA R, I Wayan Nuka Lantara
Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/



viii 
 

2.3 Kerangka Pemikiran dan Hipotesis ........................................................... 15 

BAB III METODA PENELITIAN ..................................................................... 19 

3.1 Populasi dan Sampel ................................................................................. 19 

3.2 Metode Analisis Data ............................................................................... 22 

3.2.1 Jenis Penelitian .................................................................................. 22 

3.2.2 Abnormal return ................................................................................. 22 

3.2.3 Uji Beda Trading Volume Activity (TVA) ......................................... 25 

3.2.4 Alat Analisis ...................................................................................... 25 

BAB IV HASIL DAN PEMBAHASAN ............................................................ 27 

4.1 Analsis Deskriptif Abnormal Return ......................................................... 27 

4.1.1 Uji Normalitas.................................................................................... 28 

4.1.2 Pengujian Hipotesis Pertama .............................................................. 29 

4.2 Analisis Deskriptif  Trading Volume Activity (TVA) ............................... 33 

4.2.1 Hasil Uji Normaitas............................................................................ 34 

4.2.2 Uji Hipotesis Kedua ........................................................................... 35 

BAB V KESIMPULAN, KETERBATASAN PENELITIAN, DAN SARAN ..... 37 

5.1 Kesimpulan .............................................................................................. 37 

5.2 Keterbatasan Penelitian............................................................................. 38 

5.3 Saran ........................................................................................................ 38 

DAFTAR PUSTAKA ........................................................................................ 39 

LAMPIRAN ...................................................................................................... 42 

 

  

ANALISIS PENGARUH STOCK SPLIT DAN REVERSE STOCK SPLIT TERHADAP ABNORMAL
RETURN DAN TRADING VOLUME
ACTIVITY PADA PERUSAHAAN YANG TERDAFTAR DI BURSA EFEK INDONESIA TAHUN 2014-2018
DWINANDA RIPTA R, I Wayan Nuka Lantara
Universitas Gadjah Mada, 2019 | Diunduh dari http://etd.repository.ugm.ac.id/


