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 Harga Saham Perusahaan Yang Diteliti Tahun 2014 

 

ACST ADHI INTP PTPP SMCB SMGR SSIA TOTL WIKA WSKT TOTAL 

3250 2940 23075 1850 2545 15600 660 810 2345 775 
        

5,385  

3325 3035 23150 1870 2545 15600 665 830 2340 780 
        

5,414  

3350 3055 23000 1855 2520 14800 685 825 2350 775 
        

5,322  

3530 3055 22550 1845 2520 14700 675 835 2340 785 
        

5,284  

3540 3030 22500 1830 2505 14275 685 840 2285 775 
        

5,227  

3530 2975 22600 1785 2560 14525 685 830 2235 750 
        

5,248  

3535 2805 22575 1855 2610 14675 700 850 2255 750 
        

5,261  

3535 2850 22900 1810 2650 14600 710 855 2265 745 
        

5,292  

3500 3290 23100 1785 2670 14850 725 830 2265 745 
        

5,376  

3410 3315 23350 1790 2660 14975 705 830 2295 750 
        

5,408  

3425 3175 24250 1790 2700 15425 720 900 2290 755 
        

5,543  

3425 3175 24200 1800 2750 15700 735 915 2330 775 
        

5,581  

3300 3145 24950 1805 2685 15525 730 915 2220 760 
        

5,604  

3380 3060 24525 1805 2680 15700 710 905 2160 730 
        

5,566  

3380 2995 24850 1775 2685 15700 710 905 2185 730 
        

5,592  

3180 3010 24425 1675 2685 15775 715 910 2190 730 
        

5,530  

3020 3025 23825 1695 2655 15825 720 915 2230 740 
        

5,465  

3010 2950 23650 1905 2750 15950 705 925 2240 740 
        

5,483  

2900 2940 23150 1910 2810 15925 720 910 2265 740 
        

5,427  

2875 2860 23600 1905 2810 15925 720 910 2265 715 
        

5,459  

2850 2830 23100 1910 2795 15325 705 920 2120 685 
        

5,324  
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Harga Saham Perusahaan Yang Diteliti Tahun 2015 

 

ACST ADHI INTP PTPP SMCB SMGR SSIA TOTL WIKA WSKT TOTAL 

4550 3025 21650  3490 1515 13325 965 850 3095 1760 
        

5,074  

4800 3075 21700  3650 1515 12875 970 855 3080 1760 
        

5,063  

4980 3125 21750  3675 1560 13100 1000 830 3105 1760 
        

5,121  

5050 3125 22050  3680 1560 13000 1015 830 3125 1760 
        

5,152  

4990 3100 22400  3790 1560 12725 1035 900 3100 1755 
        

5,157  

4825 2870 22175  3950 1550 12500 1020 915 3020 1735 
        

5,061  

4875 2945 22100 3980 1600 12975 1000 915 2970 1745 
        

5,511  

4990 3035 22200 3960 1670 13225 995 905 2890 1775 
        

5,565  

5075 3055 22500 3965 1565 13325 1000 905 2975 1775 
        

5,614  

5125 3040 22425 4020 1560 13525 1045 910 2985 1690 
        

5,633  

5100 3015 23250 4025 1615 13550 1025 915 3235 1650 
        

5,738  

5000 3025 23075 4010 1600 13700 1030 925 3370 1720 
        

5,746  

5225 3105 23075 4155 1625 13825 1100 910 3370 1785 
        

5,818  

5300 3165 22950 4115 1630 13750 1100 910 3510 1790 
        

5,822  

5375 3220 23050 4075 1640 13800 1090 920 3530 1785 
        

5,849  

5350 3280 23000 4030 1615 13700 1080 925 3575 1800 
        

5,836  

5350 3250 22425 4085 1610 13125 1115 900 3585 1780 
        

5,723  

5350 3215 22000 4085 1630 12850 1125 870 3565 1785 
        

5,648  

5300 3160 22400 4055 1640 13000 1135 915 3580 1760 
        

5,695  

5375 3070 21350 4010 1605 13425 1135 895 3555 1750 
        

5,617  

5400 3110 22025 3950 1575 13550 1165 875 3530 1735 
        

5,692  

 



 

 

“ANALISIS PENGARUH PENGUMUMAN DIVIDEN TERHADAP HARGA SAHAM 
SEBELUM DAN SESUDAH EX-DEVIDEN DATE (Studi Kasus Pada Persuahaan Sub 
Sektor Semen Dan Konstruksi Bangunan Yang Terdafdar Di BEI Tahun 2014-2016)” 

Author: Rohmatulloh Al Mashur NPK: K.2013.5.32495 

 

53 

Harga Saham Perusahaan Yang Diteliti Tahun 2016 

 

ACST ADHI INTP PTPP SMCB SMGR SSIA TOTL WIKA WSKT TOTAL 

3600 2675 16650 3410 1020 9025 665 645 2430 2230 
        

4,235  

3580 2650 16650 3500 1020 9000 645 635 2240 2200 
        

4,212  

3580 2745 16550 3410 1015 9100 645 650 2210 2160 
        

4,207  

3450 2840 16475 3350 1080 9000 650 660 2290 2160 
        

4,196  

3450 2870 16525 3530 1090 9125 635 670 2320 2200 
        

4,242  

3490 2850 15950 3550 1080 9100 645 675 2380 2180 
        

4,190  

3700 2855 16025 3570 1095 8825 645 680 2430 2180 
        

4,201  

3700 2800 16275 3600 1095 8825 660 680 2460 2180 
        

4,228  

3550 2800 15525 3590 1065 8700 640 680 2480 2090 
        

4,112  

3445 2755 16175 3630 1075 8825 645 685 2450 2140 
        

4,183  

3305 2740 16550 3560 1090 9000 655 725 2500 2125 
        

4,225  

3550 2790 16600 3600 1095 8850 655 720 2560 2100 
        

4,252  

3600 2805 16575 3630 1110 9100 655 725 2640 2035 
        

4,288  

3650 2710 17600 3700 1095 9050 635 715 2580 2005 
        

4,374  

3725 2735 18575 3670 1030 9100 660 720 2650 1995 
        

4,486  

3670 2760 18600 3665 995 9000 665 710 2700 2000 
        

4,477  

3600 2670 18825 3645 995 9350 650 675 2680 1985 
        

4,508  

3335 2675 19400 3620 990 9650 655 675 2715 1985 
        

4,570  

3700 2675 18850 3680 1005 9400 660 665 2690 1970 
        

4,530  

3700 2700 19050 3740 990 9275 650 630 2735 1990 
        

4,546  

3600 2680 19725 3770 985 9825 650 660 2710 2010 
        

4,662  
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode ACST berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means 

  0.003952026 0.017237553 

Mean 0.000865171 0.010792987 

Variance 0.000211804 0.000514078 

Observations 8 8 

Pearson Correlation -0.608052232   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.8364   

P(T<=t) one-tail 0.215   

t Critical one-tail 1.89458   

P(T<=t) two-tail 0.430562589   

t Critical two-tail 2.364624252   

 

t-Test: Paired Two Sample for Means  

  -0.009599351 -0.04274395 

Mean 0.008514073 -0.00129383 

Variance 0.000380737 6.06492E-05 

Observations 8 8 

Pearson Correlation 0.430158756   

Hypothesized Mean Difference 0   

df 7   

t Stat 1.5739   

P(T<=t) one-tail 0.0798   

t Critical one-tail 1.89458   

P(T<=t) two-tail 0.1595   

t Critical two-tail 2.364624252   

 

t-Test: Paired Two Sample for Means  

  0.015341621 0.028698538 

Mean -0.001113576 -0.001836664 

Variance 0.000391268 0.000105388 

Observations 8 8 

Pearson Correlation 0.242184813   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.1025   

P(T<=t) one-tail 0.4606   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.9213   

t Critical two-tail 2.364624252   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode ADHI berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  -0.008514 0.00795585 

Mean -0.005472 0.0110069 

Variance 0.0034124 0.00019708 

Observations 8 8 

Pearson Correlation -0.034846   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.7697   

P(T<=t) one-tail 0.2333   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.4666   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.01903 -0.03107 

Mean 0.0022211 -0.00269 

Variance 0.0011384 0.00035 

Observations 8 8 

Pearson Correlation -0.503146   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.3012   

P(T<=t) one-tail 0.3860   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.7720   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.03772305 -0.008720511 

Mean -0.00238481 0.003158901 

Variance 0.000282208 0.000356661 

Observations 8 8 

Pearson Correlation -0.58410025   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.4935   

P(T<=t) one-tail 0.3184   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.6368   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode INTP berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.0046329 -0.031508169 

Mean -0.0087098 0.007461669 

Variance 0.00028489 0.000293898 

Observations 8 8 

Pearson Correlation -0.06249   

Hypothesized Mean Difference 0   

df 7   

t Stat -1.8445   

P(T<=t) one-tail 0.0538   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.1076   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.006575044 -0.001971397 

Mean -0.011863771 0.004037594 

Variance 0.000211989 0.000632623 

Observations 8 8 

Pearson Correlation 0.766093339   

Hypothesized Mean Difference 0   

df 7   

t Stat -2.6711   

P(T<=t) one-tail 0.0160   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.0319   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.003047639 0.00191785 

Mean -0.002168987 0.003232053 

Variance 0.000866708 1.11203E-06 

Observations 8 8 

Pearson Correlation -0.035047015   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.5179   

P(T<=t) one-tail 0.3102   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.6205   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode INTP berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.006606257 -0.003514461 

Mean 0.002590253 -0.008237667 

Variance 0.000402475 0.002340938 

Observations 8 8 

Pearson Correlation -0.057628792   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.5731   

P(T<=t) one-tail 0.2922   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5845   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.00550469 -0.038725282 

Mean -0.006467362 0.006805075 

Variance 2.49292E-05 5.31478E-05 

Observations 8 8 

Pearson Correlation 0.529640413   

Hypothesized Mean Difference 0   

df 7   

t Stat -5.9716   

P(T<=t) one-tail 0.0003   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.0006   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.027255855 -0.011746581 

Mean -0.008005188 -0.007177585 

Variance 0.000457159 0.000142183 

Observations 8 8 

Pearson Correlation -0.593263884   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.0779   

P(T<=t) one-tail 0.4700   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.9401   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode PTPP berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.006606257 -0.003514461 

Mean 0.002590253 -0.008237667 

Variance 0.000402475 0.002340938 

Observations 8 8 

Pearson Correlation -0.057628792   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.5731   

P(T<=t) one-tail 0.2922   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5845   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.00550469 -0.038725282 

Mean -0.006467362 0.006805075 

Variance 2.49292E-05 5.31478E-05 

Observations 8 8 

Pearson Correlation 0.529640413   

Hypothesized Mean Difference 0   

df 7   

t Stat -5.9716   

P(T<=t) one-tail 0.0003   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.0006   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.027255855 -0.011746581 

Mean -0.008005188 -0.007177585 

Variance 0.000457159 0.000142183 

Observations 8 8 

Pearson Correlation -0.593263884   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.0779   

P(T<=t) one-tail 0.4700   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.9401   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode SMCB berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.00860995 0.023755607 

Mean -0.01051832 -0.007091276 

Variance 0.000140348 0.000282794 

Observations 8 8 

Pearson Correlation 0.024775296   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.4768   

P(T<=t) one-tail 0.3240   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.6480   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.0317347 -0.01786362 

Mean -0.00647092 0.001680164 

Variance 0.00119453 0.000174149 

Observations 8 8 

Pearson Correlation -0.09017196   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.6053   

P(T<=t) one-tail 0.2821   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5641   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.002186899 -0.016302099 

Mean -0.011211795 0.012781822 

Variance 0.000636332 0.000579133 

Observations 8 8 

Pearson Correlation -0.157013531   

Hypothesized Mean Difference 0   

df 7   

t Stat -1.8098   

P(T<=t) one-tail 0.0566   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.1132   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode SMGR berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.051640775 0.008921405 

Mean -0.007471801 -0.000749211 

Variance 0.000339338 0.000247607 

Observations 8 8 

Pearson Correlation -0.547692946   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.6322   

P(T<=t) one-tail 0.2737   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5473   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.016158805 0.009759705 

Mean -0.007953767 -0.000344333 

Variance 0.00038809 0.000438029 

Observations 8 8 

Pearson Correlation -0.154987398   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.6969   

P(T<=t) one-tail 0.2542   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5084   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.01569112 -0.028145062 

Mean -0.001452745 -0.01419715 

Variance 0.000305177 0.000795607 

Observations 8 8 

Pearson Correlation 0.090251965   

Hypothesized Mean Difference 0   

df 7   

t Stat 1.1332   

P(T<=t) one-tail 0.1472   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.2944   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode SSIA berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  -0.031734246 0.004285345 

Mean -0.008572575 0.00198417 

Variance 0.00035097 0.000295038 

Observations 8 8 

Pearson Correlation 0.209764545   

Hypothesized Mean Difference 0   

df 7   

t Stat -1.3209   

P(T<=t) one-tail 0.1140   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.2281   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.030300029 -0.067387628 

Mean -0.003738713 -0.010368276 

Variance 0.000387982 0.000283457 

Observations 8 8 

Pearson Correlation -0.375104524   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.6181   

P(T<=t) one-tail 0.2780   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5561   

t Critical two-tail 2.3646   

  

t-Test: Paired Two Sample for Means  

  -0.002710369 -0.002417735 

Mean -0.0043808 -0.001420972 

Variance 0.00037527 0.000482456 

Observations 8 8 

Pearson Correlation -0.40261571   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.2416   

P(T<=t) one-tail 0.4080   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.8160   

t Critical two-tail 2.3646   
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 Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode TOTL berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  -0.025461426 -0.000488498 

Mean -0.001489605 -0.002831445 

Variance 0.000277225 9.31749E-05 

Observations 8 8 

Pearson Correlation 0.235696711   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.2211   

P(T<=t) one-tail 0.4157   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.8313   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.046191707 0.009099308 

Mean -0.014769505 0.000293323 

Variance 0.000490478 0.000772371 

Observations 8 8 

Pearson Correlation 0.238328175   

Hypothesized Mean Difference 0   

df 7   

t Stat -1.3683   

P(T<=t) one-tail 0.1068   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.2135   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.025383005 -0.009078647 

Mean -0.015640297 0.009833586 

Variance 0.000314668 0.00104116 

Observations 8 8 

Pearson Correlation 0.694596253   

Hypothesized Mean Difference 0   

df 7   

t Stat -3.0429   

P(T<=t) one-tail 0.0094   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.0188   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode WIKA berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  -0.00675119 0.047056657 

Mean 0.000819576 0.003627361 

Variance 0.000183426 0.000821411 

Observations 8 8 

Pearson Correlation -0.015697317   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.2490   

P(T<=t) one-tail 0.4052   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.8105   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.011040127 -0.012606261 

Mean -0.003307713 -0.011679298 

Variance 0.000741245 0.000262188 

Observations 8 8 

Pearson Correlation -0.138709867   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.7057   

P(T<=t) one-tail 0.2516   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.5032   

t Critical two-tail 2.3646   

  

t-Test: Paired Two Sample for Means  

  0.01320034 -0.037260493 

Mean -0.017316028 -0.006073476 

Variance 0.000155048 0.00027909 

Observations 8 8 

Pearson Correlation -0.402474034   

Hypothesized Mean Difference 0   

df 7   

t Stat -1.2965   

P(T<=t) one-tail 0.1180   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.2359   

t Critical two-tail 2.3646   
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Hasil Perhitungan T-Test menggunakan Microsoft Office Excel 2013 untuk 

Perusahaan dengan kode WSKT berurutan mulai Tahun 2014-2016 

t-Test: Paired Two Sample for Means  

  0.003952026 0.017237553 

Mean 0.000865171 0.010792987 

Variance 0.000211804 0.000514078 

Observations 8 8 

Pearson Correlation -0.608052232   

Hypothesized Mean Difference 0   

df 7   

t Stat -0.8364   

P(T<=t) one-tail 0.2153   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.4306   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  -0.009599351 -0.04274395 

Mean 0.008514073 -0.001293826 

Variance 0.000380737 6.06492E-05 

Observations 8 8 

Pearson Correlation 0.430158756   

Hypothesized Mean Difference 0   

df 7   

t Stat 1.5739   

P(T<=t) one-tail 0.0798   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.1595   

t Critical two-tail 2.3646   

 

t-Test: Paired Two Sample for Means  

  0.015341621 0.028698538 

Mean -0.001113576 -0.001836664 

Variance 0.000391268 0.000105388 

Observations 8 8 

Pearson Correlation 0.242184813   

Hypothesized Mean Difference 0   

df 7   

t Stat 0.1025   

P(T<=t) one-tail 0.4606   

t Critical one-tail 1.8946   

P(T<=t) two-tail 0.9213   

t Critical two-tail 2.3646   

  


