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LAMPIRAN 

Lampiran 1 

Nama - Nama Perusahaan yang Diteliti 

NO KODE NAMA PERUSAHAAN 

1 AALI PT ASTRA AGRO LESTARI Tbk 

2 AKRA PT. AKR CORPORINDO Tbk 

3 ASII PT. ASTRA INTERNATIONAL Tbk 

4 ASRI PT. ALAM SUTERA REALTY Tbk 

5 BBCA PT. BANK CENTRAL ASIA Tbk 

6 BBNI PT. BANK NEGARA INDONESIA Tbk 

7 BBRI PT. BANK RAKYAT INDONESIA Tbk 

8 BMRI PT. BANK MANDIRI (PERSERO) Tbk 

9 CPIN PT. CHAROEN POKPHAND INDONESIA Tbk 

11 GGRM PT. GUDANG GARAM Tbk 

12 ICBP PT. INDOFOOD CBP SUKSES MAKMUR Tbk 

13 INDF PT. INDOFOOD SUKSES MAKMUR Tbk 

14 INTP PT. INDOCEMENT TUNGGAL PRAKARSA Tbk 

15 JSMR PT. JASA MARGA Tbk 

16 KLBF PT. KALBE FARMA Tbk 

17 LPKR PT. LIPPO KARAWACI Tbk 

18 LSIP 

PT. PERUSAHAAN PERKEBUNAN LONDON 

SUMATRA INDONESIA Tbk 

20 PTBA PT. BUKIT ASAM (PERSERO) Tbk 

21 SMGR PT. SEMEN INDONESIA (PERSERO) Tbk 

22 TLKM PT. TELEKOMUNIKASI INDONESIA Tbk 

23 UNTR UNITED TRACTORS Tbk 
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Lampiran 2 

Summarize 

No Laba Ak AKO AKI AKP Return 

1 2.6051 3.1565 -2.8698 0.1786 -1.0622 

2 0.7331 -1.9252 -0.8978 1.6522 -2.8402 

3 27.5230 21.2500 -8.3060 -6.6650 -0.1976 

4 1.0818 2.3371 -3.9481 0.8599 -1.2178 

5 17.8156 -4.1898 -4.6124 0.0840 -1.0182 

6 11.2782 -5.0066 -12.5691 9.9846 -1.7944 

7 27.9101 4.3991 -12.3772 -2.5791 -0.7916 

8 24.0618 12.7335 -12.5617 6.3541 -1.5058 

9 3.4513 2.0613 -2.1555 0.2202 -1.1022 

10 5.9362 2.4730 -5.6355 3.7266 -1.6613 

11 2.9670 1.9935 -2.3789 0.2078 -1.0873 

12 4.6670 6.9288 -14.4018 6.7906 -1.4715 

13 6.5952 5.4193 -2.0053 -1.7070 -0.1487 

14 1.7147 2.0858 -4.4630 1.5889 -1.3560 

15 2572.5227 927.1637 

-

882.1461 -613.3206 -0.3047 

16 1924.8302 -2078.8242 

-

580.3211 1141.9623 -2.9678 

17 0.9970 1.2516 -1.3505 -0.4581 -0.6608 

18 2.4614 2.0513 -1.3242 -3.3035 1.4947 

19 6.9203 6.0471 -2.6752 -2.3236 -0.1314 

20 27.1490 36.5740 -22.7020 -13.3270 -0.4130 

21 6.5873 12.2198 -3.4971 -5.3088 0.5181 

22 3.6900 3.0220 -3.5870 0.4489 -1.1252 

23 0.9933 2.1294 -0.7770 -1.1928 0.5351 
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24 27.3520 14.9630 -9.5640 -4.0450 -0.5771 

25 1.3858 0.6530 -0.1795 1.1070 -7.1676 

26 20.7411 35.1363 -25.0537 -2.7433 -0.8905 

27 13.5243 -0.6104 -2.4060 -4.4541 0.8512 

28 30.8591 84.9301 -49.2131 -24.9607 -1.5072 

29 26.0080 21.0917 -7.0840 3.4962 -1.4935 

30 2.1069 0.2392 -3.5864 2.8960 -1.8075 

31 7.2058 1.6578 -5.0692 3.4667 -1.6839 

32 3.3887 3.8608 -1.7499 -0.2865 -0.8363 

33 6.2293 9.2693 -10.1626 1.4027 -1.1380 

34 6.7896 5.3446 -3.3958 3.3651 -1.9909 

35 1.8220 1.8522 -3.6520 1.5765 -1.4317 

36 2763.7005 2316.1258 

-

676.5059 

-

1177.2722 1.7402 

37 3694.9785 1931.4701 

-

348.5984 1320.1318 4.7870 

38 1.1889 1.5146 -1.2057 -0.3482 -0.7112 

39 2.6747 1.9761 -2.0353 0.7369 -1.3621 

40 7.0908 6.7212 -2.8812 -2.9845 0.0358 

41 28.7840 37.7360 -24.7480 -10.0830 -0.5926 

42 6.6219 9.3641 -3.4823 -3.7644 0.0810 

43 1.1755 1.0278 -3.1195 1.7712 -1.5678 

44 1.3170 0.9814 -0.2802 -0.1566 -0.4412 

45 19.6300 26.2900 -7.5410 -13.4070 0.7779 

46 0.7590 0.5520 -0.0499 -0.7445 -1.9225 

47 22.6571 29.4590 18.9358 -4.7542 -1.2511 

48 11.4661 24.3566 -3.5165 1.2495 -3.6303 

49 32.4940 45.5449 -56.7045 1.8043 -1.0318 
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50 26.3694 10.2015 -28.9493 0.7783 -1.0269 

51 2.2816 1.7074 -1.8694 1.1090 -1.5932 

52 8.6353 3.2008 -2.9004 -0.2845 -0.9019 

53 4.0096 3.4855 -2.0474 -1.2649 -0.3822 

54 4.9621 4.2136 -5.6659 -0.1408 -0.9751 

55 5.6451 5.0491 -2.6967 -4.9933 0.8517 

56 2.0683 1.7135 -4.0130 2.3318 -1.5811 

57 2720.8812 2456.9954 

-

801.4608 -861.4981 0.0749 

58 2284.8299 -1610.7007 204.8197 753.4720 1.3971 

59 0.8279 0.8495 -1.1101 -0.3808 -0.6569 

60 2.6638 1.8978 -1.1134 -1.7950 0.6122 

61 5.8509 7.2886 -5.5923 -2.6582 -0.5247 

62 31.3420 43.6690 

-

227.2410 -6.4070 0.9718 

63 4.1927 12.0392 -3.8066 -3.7892 0.4566 

 

Lampiran 3 

Statistik Deskriptif 

Descriptive Statistics

63 .73 3694.98 262.397 802.328

63 -2078.82 2457.00 71.722 603.791

63 -882.15 204.82 -58.795 189.324

63 -1177.27 1320.13 7.799 314.095

63 -7.17 4.79 -.767 1.501

63

Laba Akuntansi

AK Operasi

AK Investasi

AK Pendanaan

Return Saham

Valid N (listwise)

N Minimum Maximum Mean Std. Deviation
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Lampiran 4 

Uji Normalitas Kolmogorov - Smirnov 

 

 

 

 

 

 

 

 

 

 

Lampiran 5 

Uji Multikolonieritas 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

One-Sample Kolmogorov-Smirnov Test

63

.0000000

.96720415

.127

.125

-.127

1.012

.258

N

Mean

Std. Deviation

Normal Parametersa,b

Absolute

Positive

Negative

Most Extreme

Differences

Kolmogorov-Smirnov Z

Asymp. Sig. (2-tailed)

Standardized

Residual

Test distribution is Normal.a. 

Calculated from data.b. 

Coefficientsa

.971 1.030

.963 1.039

.981 1.019

.952 1.050

Laba Akuntansi

AK Operasi

AK Investasi

AK Pendanaan

Model

1

Tolerance VIF

Collinearity Statistics

Dependent Variable: Return Sahama. 
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Lampiran 6 

Uji Heteroskedastisitas 

 

 

 

 

 

 

 

 

 

 

 

 

 

Lampiran 7 

Uji Autokorelasi 

 

 

 

 

 

 

 

 

 

 

 

 

Scatterplot

Dependent Variable: Return Saham

Regression Standardized Predicted Value
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Model Summaryb

1.892a

Model

1

Durbin-W

atson

Predictors: (Constant), AK Pendanaan, AK

Investasi, Laba Akuntansi, AK Operasi

a. 

Dependent Variable: Return Sahamb. 



65 

 

 

“PENGARUH LABA AKUTANSI DAN KOMPONEN ARUS KAS TERHADAP RETURN 
SAHAM (STUDI EMPIRIS PADA PERUSAHAAN LQ - 45 YANG TERDAFTAR DI BURSA 

EFEK INDONESIA TAHUN 2013 -2015)” 
Author: Diah Ayu Pratama NPK: A.2013.1.32403 

 

Lampiran 8 

Koefisien Determinasi 

Model Summary

.560a .314 .266 1.2857285

Model

1

R R Square

Adjusted

R Square

Std. Error of

the Estimate

Predictors: (Constant), AK Pendanaan, Laba

Akuntansi, AK Operasi, AK Investasi

a. 

 

Lampiran 9 

Hasil Uji F 

ANOVAb

43.831 4 10.958 6.629 .000a

95.880 58 1.653

139.710 62

Regression

Residual

Total

Model

1

Sum of

Squares df Mean Square F Sig.

Predictors: (Constant), AK Pendanaan, Laba Akuntansi, AK Operasi, AK Investasia. 

Dependent Variable: Return Sahamb. 

 

Lampiran 10 

Hasil Uji T 

  

 

 

Coefficientsa

-.918 .172 -5.347 .000

.0011 .000 .566 2.495 .015

.0010 .000 .409 2.464 .017

.0035 .002 .441 2.063 .044

.0006 .001 .122 .711 .480

(Constant)

Laba Akuntansi

AK Operasi

AK Investasi

AK Pendanaan

Model

1

B Std. Error

Unstandardized

Coefficients

Beta

Standardized

Coefficients

t Sig.

Dependent Variable: Return Sahama. 
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Lampiran 11 

Hasil Uji Regresi Linier Berganda 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

Coefficientsa

-.918 .172 -5.347 .000

.0011 .000 .566 2.495 .015

.0010 .000 .409 2.464 .017

.0035 .002 .441 2.063 .044

.0006 .001 .122 .711 .480

(Constant)

Laba Akuntansi

AK Operasi

AK Investasi

AK Pendanaan

Model

1

B Std. Error

Unstandardized

Coefficients

Beta

Standardized

Coefficients

t Sig.

Dependent Variable: Return Sahama. 
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