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LAMPIRAN 

Tabel Populasi Penelitian 

No. KODE NAMA PERUSAHAAN 

1 KAEF Kimia Farma ( Persero) Tbk 

2 INAF Indofarma (Persero) Tbk 

3 KLBF Kalbe Farma Tbk 

4 DVLA Darya-Varia Laboratoria Tbk 

5 MERK Merck Tbk 

6 SIDO Industri Jamu dan Farmasi Sido Muncul Tbk 

7 PYFA Pyridam Farma 

8 TSPC Tempo Scan Pacific Tbk 

9 PEHA Phapros Tbk 

10 SDPC Millennium Pharmacon Internasional Tbk 

11 SOHO PT Soho Global Health Tbk 

12 SCPI PT Schering Plough Indonesia Tbk 
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DATA PENELITIAN 

PERUSAHAAN FARMASI DI BEI 

               

DATA HARGA SAHAM SETIAP PERUSAHAAN SEKTOR FARMASI DI BEI 

No. 

Kode 

Saham 

t-6 t-5 t-4 t-3 t-2 t-1 t0 t+1 t+2 t+3 t+4 t+5 t+6 

1 KAEF 2900 2770 1735 1250 1000 580 1310 1330 1160 1120 2250 3040 2890 

2 INAF 1505 1115 680 870 840 448 1080 1110 1010 985 2280 3060 2860 

3 KLBF 1675 1595 1525 1620 1430 1220 1200 1440 1415 1460 1565 1580 1550 

4 DVLA 2210 2220 2200 2250 2190 2150 2100 2170 2190 2180 2320 2560 2520 

5 MERK 2810 3190 2940 2850 2450 1925 1740 2080 2190 2750 3660 3200 2910 

6 SIDO 615 615 635 637,5 597,5 615 585 630 610 607,5 650 692,5 745 

7 PYFA 161 200 181 198 185 181 181 212 460 610 890 845 815 

8 TSPC 1500 1415 1400 1395 1295 1240 965 1230 1200 1390 1380 1335 1280 

9 PEHA 1360 1245 980 1075 960 900 1000 980 1010 1310 1455 1590 1335 

10 SDPC 98 99 98 95 94 93 80 96 93 106 119 109 100 
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DATA SAHAM YANG DIPERDAGANGKAN PADA PERIODE 6 BULAN SEBELUM DAN 6 BULAN SESUDAH TANGGAL 2 MARET 2019 

   
 

           

No. 

Kode 

Saham 

t-6 t-5 t-4 t-3 t-2 t-1 t0 t+1 t+2 t+3 t+4 t+5 t+6 

1 KAEF 14530800 12533800 17788400 205770100 191687200 88564500 535975600 383990500 80224000 194594400 971361600 972009400 404556200 

2 INAF 9468800 25112500 6367000 352723200 265897200 88324500 336280700 180063200 32323500 97158600 366346600 293906200 87389900 

3 KLBF 553771100 518916900 477448800 399682400 359837100 441323900 1182501600 1146748900 707736900 635977300 2083450100 790818700 586818300 

4 DVLA 143500 362100 788000 99700 193900 1140000 333900 353000 639100 223600 1965400 1414600 502500 

5 MERK 941800 582700 519700 277900 255300 203200 611900 832400 473800 1168900 6188100 4104400 1377000 

6 SIDO 174089800 220230000 151661800 136702400 151189000 170482800 272506800 273777000 99722400 258104400 309011800 429169600 738767100 

7 PYFA 56,200 217300 1350100 553100 263800 273000 199000 1583900 14579600 11506400 114397400 129002300 84729800 

8 TSPC 1998000 2063400 10329800 5733200 7075000 1825200 26654400 1523100 818700 4281000 15289600 9133900 5345300 

9 PEHA 1600500 2166500 1348600 1143100 399600 339500 2544200 1278300 1367700 4148400 29520400 66763200 12943500 

10 SDPC 114700 179000 101400 87500 120367000 21125000 3704000 1161900 1016600 2798700 48019200 5447400 14583600 
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DATA CUMULATIVE  

HARGA SAHAM DAN VOLUME PERDAGANGAN SAHAM 

      

No. Kode Saham 

Harga Saham Volume Perdagangan Saham 

Sebelum Sesudah Sebelum Sesudah 

1 KAEF 10235 11790 530874800 3006736100 

2 INAF 5458 11305 747893200 1057188000 

3 KLBF 9065 9010 2750980200 5951550200 

4 DVLA 13220 13940 2727200 5098200 

5 MERK 16165 16790 2780600 14144600 

6 SIDO 3715 3935 1004355800 2108552300 

7 PYFA 1106 3832 2713500 355799400 

8 TSPC 8245 7815 29024600 36391600 

9 PEHA 6520 7680 6997800 116021500 

10 SDPC 577 623 141974600 73027400 
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DATA AVERAGE 

HARGA SAHAM DAN VOLUME PERDAGANGAN SAHAM 

      

No. Kode Saham 

Harga Saham Volume Perdagangan Saham 

Sebelum Sesudah Sebelum Sesudah 

1 KAEF 1705.833 1965.000 88479133.333 501122683.333 

2 INAF 909.667 1884.167 124648866.667 176198000.000 

3 KLBF 1510.833 1501.667 458496700.000 991925033.333 

4 DVLA 2203.333 2323.333 454533.333 849700.000 

5 MERK 2694.167 2798.333 463433.333 2357433.333 

6 SIDO 619.167 655.833 167392633.333 351425383.333 

7 PYFA 184.333 638.667 452250.000 59299900.000 

8 TSPC 1374.167 1302.500 4837433.333 6065266.667 

9 PEHA 1086.667 1280.000 1166300.000 19336916.667 

10 SDPC 96.167 103.833 23662433.333 12171233.333 
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DATA UJI CUMULATIVE  

HARGA SAHAM DAN VOLUME PERDAGANGAN SAHAM 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Harga Saham Sebelum 10 577.00 16165.00 7430.6000 5016.68871 

Harga Saham Sesudah 10 623.00 16790.00 8672.0000 4975.40940 

Volume Perdagangan 

Saham Sebelum 

10 2713500.00 2750980200.00 522032230.0000 863692920.62070 

Volume Perdagangan 

Saham Sesudah 

10 5098200.00 5951550200.00 1272450930.0000 1943098183.23785 

Valid N (listwise) 10     
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TABEL ANALISIS UJI NORMALITAS  

CUMULATIVE HARGA SAHAM DAN VOLUE PERDAGANGAN 

SAHAM 

One-Sample Kolmogorov-Smirnov Test 

 

Harga Saham 

Sebelum 

Harga Saham 

Sesudah 

Volume Perdagangan 

Saham Sebelum 

Volume Perdagangan 

Saham Sesudah 

N 10 10 10 10 

Normal 

Parametersa,b 

Mean 7430.6000 8672.0000 522032230.0000 1272450930.0000 

Std. 

Deviation 

5016.68871 4975.40940 863692920.62070 1943098183.23785 

Most Extreme 

Differences 

Absolute .096 .129 .274 .281 

Positive .096 .129 .270 .281 

Negative -.086 -.121 -.274 -.257 

Kolmogorov-Smirnov Z .305 .409 .866 .890 

Asymp. Sig. (2-tailed) 1.000 .996 .441 .407 

a. Test distribution is Normal. 

b. Calculated from data. 

 
 

TABEL UJI HIPOTESIS 1 

PAIRED SAMPEL T-TEST  

CUMULATIVE HARGA SAHAM 
Paired Samples Statistics 

 
Mean N Std. Deviation Std. Error Mean 

Pair 

1 

Harga Saham Sebelum 7430.6000 10 5016.68871 1586.41626 

Harga Saham Sesudah 8672.0000 10 4975.40940 1573.36260 

 
Paired Samples Correlations 

 N Correlation Sig. 

Pair 

1 

Harga Saham Sebelum & 

Harga Saham Sesudah 

10 .931 .000 
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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 

Harga Saham 

Sebelum - 

Harga Saham 

Sesudah 

-1241.40000 1859.47533 588.01773 -2571.58852 88.78852 -2.111 9 .064 

 

 

TABEL UJI HIPOTESIS 2 

PAIRED SAMPEL T-TEST  

CUMULATIVE VOLUME PERDAGANGAN SAHAM 
Paired Samples Statistics 

 
Mean N Std. Deviation Std. Error Mean 

Pair 

1 

Volume Perdagangan 

Saham Sebelum 

522032230.0000 10 863692920.62070 273123682.81244 

Volume Perdagangan 

Saham Sesudah 

1272450930.0000 10 1943098183.23785 614461597.63668 

 
 

Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 Volume Perdagangan 

Saham Sebelum & Volume 

Perdagangan Saham 

Sesudah 

10 .943 .000 
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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 Volume 

Perdagangan Saham 

Sebelum - Volume 

Perdagangan Saham 

Sesudah 

-

750418700

.00000 

1164219672.

07961 

368158586.

05459 

-

1583251282.

48905 

82413882.

48905 

-2.038 9 .072 

 
 

 

TABEL ANALISIS UJI DESKRIPTIF  

AVERAGE HARGA SAHAM DAN VOLUE PERDAGANGAN SAHAM 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

Harga Saham Sebelum 10 96.17 2694.17 1238.4334 836.11473 

Harga Saham Sesudah 10 103.83 2798.33 1445.3333 829.23488 

Volume Perdagangan 

Saham Sebelum 

10 452250.00 458496700.00 87005371.6665 143948820.10352 

Volume Perdagangan 

Saham Sesudah 

10 849700.00 991925033.33 212075154.9999 323849697.20617 

Valid N (listwise) 10     
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TABEL ANALISIS UJI NORMALITAS  

AVERAGE HARGA SAHAM DAN VOLUE PERDAGANGAN SAHAM 

One-Sample Kolmogorov-Smirnov Test 

 

Harga Saham 

Sebelum 

Harga Saham 

Sesudah 

Volume Perdagangan 

Saham Sebelum 

Volume Perdagangan 

Saham Sesudah 

N 10 10 10 10 

Normal 

Parametersa,b 

Mean 1238.4334 1445.3333 87005371.6665 212075154.9999 

Std. Deviation 836.11473 829.23488 143948820.10352 323849697.20617 

Most Extreme 

Differences 

Absolute .096 .129 .274 .281 

Positive .096 .129 .270 .281 

Negative -.086 -.121 -.274 -.257 

Kolmogorov-Smirnov Z .305 .409 .866 .890 

Asymp. Sig. (2-tailed) 1.000 .996 .441 .407 

a. Test distribution is Normal. 

b. Calculated from data. 

 
 

TABEL UJI HIPOTESIS 1 PAIRED SAMPEL T-TEST  

AVERAGE HARGA SAHAM 

Paired Samples Statistics 

 

Mean N 

Std. 

Deviation 

Std. Error 

Mean 

Pair 1 Harga Saham Sebelum 1238.4334 10 836.11473 264.40269 

Harga Saham Sesudah 1445.3333 10 829.23488 262.22709 
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Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 Harga Saham Sebelum & 

Harga Saham Sesudah 

10 .931 .000 

 
 

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 

Harga Saham Sebelum 

- Harga Saham Sesudah 

-206.89990 309.91272 98.00301 -428.59810 14.79830 -2.111 9 .064 

 
 

TABEL UJI HIPOTESIS 2  

PAIRED SAMPEL T-TEST  

AVERAGE VOLUME PERDAGANGAN SAHAM 

 
Paired Samples Statistics 

 Mean N Std. Deviation Std. Error Mean 

Pair 

1 

Volume Perdagangan 

Saham Sebelum 

87005371.6665 10 143948820.10352 45520613.80210 

Volume Perdagangan 

Saham Sesudah 

212075154.9999 10 323849697.20617 102410266.27274 
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Paired Samples Correlations 

 N Correlation Sig. 

Pair 1 Volume Perdagangan Saham Sebelum 

& Volume Perdagangan Saham 

Sesudah 

10 .943 .000 

 
 

Paired Samples Test 

 

Paired Differences 

t df 

Sig. 

(2-

tailed) Mean Std. Deviation 

Std. Error 

Mean 

95% Confidence Interval of the 

Difference 

Lower Upper 

Pai

r 1 

Volume 

Perdagangan 

Saham Sebelum - 

Volume 

Perdagangan 

Saham Sesudah 

-

125069783.33

340 

194036612.01

311 

61359764.34

238 

-

263875213.748

13 

13735647.08

133 

-2.038 9 .072 
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