
 
 

LAMPIRAN 

 

POPULASI 

No. Kode Nama 

1 ABMM ABM Investama Tbk  

2 ADMR Adaro Minerals Indonesia Tbk  

3 ADRO Adaro Energy Indonesia Tbk 

4 AIMS Akbar Indo Makmur Stimec Tbk 

5 AKRA AKR Corporindo Tbk  

6 ALII Ancara Logistics Indonesia Tbk  

7 APEX Apexindo Pratama Duta Tbk 

8 ARII Atlas Resources Tbk 

9 ARTI Ratu Prabu Energi Tbk 

10 ATLA Atlantis Subsea Indonesia Tbk 

11 BBRM Pelayaran Nasional Bina Buana Raya Tbk  

12 BESS Batulicin Nusantara Maritim Tbk 

13 BIPI Astrindo Nusantara Infrastruktur Tbk 

14 BOSS Borneo Olah Sarana Sukses Tbk 

15 BSML Bintang Samudera Mandiri Lines Tbk 

16 BSSR Baramulti Suksessarana Tbk 

17 BULL Buana Lintas Lautan Tbk 

18 BYAN Bayan Resources Tbk 

19 CBRE Cakra Buana Resources Energi Tbk  

20 CGAS Citra Nusantara Gemilang Tbk 

21 CNKO Exploitasi Energi Indonesia Tbk  

22 COAL Black Diamond Resources Tbk 

23 CUAN Petrindo Jaya Kreasi Tbk 

24 DOID Delta Dunia Makmur Tbk 

25 DSSA Dian Swastatika Sentosa Tbk 

26 DWGL Dwi Guna Laksana Tbk 

27 ELSA Elnusa Tbk  

28 ENRG Energi Mega Persada Tbk 

29 FIRE Alfa Energi Investama Tbk  

30 GEMS Golden Energy Mines Tbk 

31 GTBO Garda Tujuh Buana Tbk 

32 GTSI GTS Internasional Tbk 

33 HILL Hillcon Tbk  

34 HITS Humpuss Intermoda Transportasi Tbk 

35 HRUM Harum Energy Tbk 

36 HUMI Humpuss Maritim Internasional Tbk 
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37 IATA MNC Energy Investments Tbk 

38 INDY Indika Energy Tbk 

39 INPS Indah Prakasa Sentosa Tbk 

40 ITMA Sumber Energi Andalan Tbk 

41 ITMG Indo Tambangraya Megah Tbk  

42 JSKY Sky Energy Indonesia Tbk 

43 KKGI Resource Alam Indonesia Tbk 

44 KOPI Mitra Energi Persada Tbk 

45 LEAD Logindo Samudramakmur Tbk 

46 MAHA Mandiri Herindo Adiperkasa Tbk 

47 MBAP Mitrabara Adiperdana Tbk 

48 MBSS Mitrabahtera Segara Sejati Tbk 

49 MCOL Prima Andalan Mandiri Tbk 

50 MEDC Medco Energi Internasional Tbk 

51 MKAP Multikarya Asia Pasifik Raya Tbk 

52 MTFN Capitalinc Investment Tbk 

53 MYOH Samindo Resources Tbk  

54 PGAS Perusahaan Gas Negara Tbk 

55 PKPK Perdana Karya Perkasa Tbk  

56 PSSI IMC Pelita Logistik Tbk 

57 PTBA Bukit Asam Tbk  

58 PTIS Indo Straits Tbk  

59 PTRO Petrosea Tbk 

60 RAJA Rukun Raharja Tbk  

61 RGAS Kian Santang Muliatama Tbk  

62 RIGS Rig Tenders Indonesia Tbk 

63 RMKE RMK Energy Tbk 

64 RMKO Royaltama Mulia Kontraktorindo Tbk 

65 RUIS Radiant Utama Interinsco Tbk 

66 SEMA Semacom Integrated Tbk  

67 SGER Sumber Global Energy Tbk 

68 SHIP Sillo Maritime Perdana Tbk 

69 SICO Sigma Energy Compressindo Tbk 

70 SMMT Golden Eagle Energy Tbk 

71 SMRU SMR Utama Tbk 

72 SOCI Soechi Lines Tbk  

73 SUGI Sugih Energy Tbk 

74 SUNI Sunindo Pratama Tbk  

75 SURE Super Energy Tbk 

76 TAMU Pelayaran Tamarin Samudra Tbk 

77 TCPI Transcoal Pacific Tbk 
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78 TEBE Dana Brata Luhur Tbk 

79 TOBA TBS Energi Utama Tbk  

80 TPMA Trans Power Marine Tbk 

81 UNIQ Ulima Nitra Tbk  

82 WINS Wintermar Offshore Marine Tbk 

83 WOWS Ginting Jaya Energi Tbk 
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UJI SPSS 

 

STATISTIK DESKRIPTIF 
 

Descriptive Statistics 

 N Minimum Maximum Mean Std. Deviation 

PengumumanDividen 21 -.397 2.050 .27476 .519469 

Return Saham 21 -.659 .577 .02781 .301330 

Valid N (listwise) 21     

 

UJI NORMALITAS 

One-Sample Kolmogorov-Smirnov Test 

 

Unstandardized 

Residual 

N 21 

Normal Parametersa,b Mean .0000000 

Std. Deviation .29846607 

Most Extreme 

Differences 

Absolute .108 

Positive .108 

Negative -.107 

Test Statistic .108 

Asymp. Sig. (2-tailed) .200c,d 

a. Test distribution is Normal. 

b. Calculated from data. 

c. Lilliefors Significance Correction. 

d. This is a lower bound of the true significance. 

 

 

UJI REGRESI LINEAR SEDERHANA 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .050 .076  .654 .521 

PengumumanDividen -.080 .132 -.138 -.605 .552 

a. Dependent Variable: Return Saham 
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UJI KOEFISIEN DETERMINAN 

 

Model Summary
b
 

Model R R Square 
Adjusted R 

Square 

Std. Error of 

the Estimate 

1 .138a .019 -.033 .306220 

a. Predictors: (Constant), PengumumanDividen 

b. Dependent Variable: Return Saham 

 

UJI F 

 

ANOVA
a
 

Model Sum of Squares df Mean Square F Sig. 

1 Regression .034 1 .034 .366 .552b 

Residual 1.782 19 .094   

Total 1.816 20    

a. Dependent Variable: Return Saham 

b. Predictors: (Constant), PengumumanDividen 

 
UJI T 

 

Coefficients
a
 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. B Std. Error Beta 

1 (Constant) .050 .076  .654 .521 

PengumumanDividen -.080 .132 -.138 -.605 .552 

a. Dependent Variable: Return Saham 
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