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Abstrak 

Christin Paramita Wijaya Puteri 

 Skripsi 

Stock Split merupakan suatu kegiatan yang dilakukan oleh perusahaan 

dengan cara memecah nilai nominal saham menjadi lebih kecil. Kebijakan stock 

split memberikan dampak terhadap harga saham serta aktivitas volume 

perdagangan saham. Tujuan Penelitian ini adalah untuk mengetahui signifikansi 

dampak stock split terhadap harga saham dan aktivitas volume  

perdagangan saham. Penelitian ini dilakukan pada perusahaan yang terdaftar di 

Bursa Efek Indonesia yaitu PT HM Sampoerna Tbk yang melakukan aksi 

korporasi berupa stock split periode 2016-2020. 

Pengumpulan data dilakukan dengan metode pengumpulan data sekunder  

berasal dari data historic PT. HM Sampoerna Tbk.. Teknik analisis data 

menggunakan wilcoxon signed rank test. Hasil penelitian ini menunjukkan bahwa 

tidak terdapat perbedaan harga pasar saham relatif sebelum dan sesudah stock 

split. Stock split tidak berdampak terhadap aktivitas volume perdagangan saham 

yang diukur melalui trading volume activity yang menunjukkan tidak ada 

perbedaan yang signifikan trading volume activity sebelum dan sesudah stock 

split.  

 

Kata kunci : Stock Split, Harga Saham, Trading Volume Activity.  
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Abstract 

Christin Paramita Wijaya Puteri 

 Thesis 

Stock Split is an activity carried out by the company by splitting the 

nominal value of shares into smaller ones. The stock split policy has an impact on 

stock prices and stock trading volume activities. The purpose of this study was to 

determine the significance of the impact of a stock split on stock prices and 

volume activities stock trades. This research was conducted on a company listed 

on the Indonesia Stock Exchange, namely PT HM Sampoerna Tbk which carried 

out a corporate action in the form of a stock split for the 2016-2020 period.  

Data collection is done by secondary data collection method derived from 

historical data of PT. HM Sampoerna Tbk.. The data analysis technique used the 

Wilcoxon signed rank test. The results of this study indicate that there is no 

difference in relative stock market prices before and after the stock split. Stock 

split has no impact on stock trading volume activity as measured by trading 

volume activity which shows no significant difference in trading volume activity 

before and after the stock split. 

 

Keywords : Stock Split, Stock Price, Trading Volume Activity. 
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