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Lampiran 1 

Populasi Perusahaan LQ 45 

Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Februari 2010 s/d Juli 2010  

 

 

 

 



Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Agustus 2010 s/d Januari 2011  

 

 

 

 

 



 

Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Februari 2011 s/d Juli 2011 

  

 

 

 



Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Agustus 2011 s/d Januari 2012 

 

 

 

 



Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Februari 2012 s/d Januari Juli 2012 

 

 

 

 

 



Daftar Saham Perusahaan Tercatat yang Masuk Dalam Perhitungan Indeks LQ 45 Periode 
Agustus 2012 s/d Januari 2013 

 

 

 

 



Lampiran 2 

Perusahaan LQ 45 yang menjadi Sampel Penelitian 

 

No Kode Emiten 

1. AALI PT. Astra Agro Lestari Tbk 
2. ASII PT. Astra International Tbk 
3. ANTM PT. Aneka Tambang (Persero) Tbk 
4. BBNI PT. Bank Negara  
5. BBRI PT. Gudang Garam Tbk 
6. BMRI PT. Indofood Sukses Makmur Tbk 
7. GGRM PT. Indika Energy Tbk 
8. LPKR PT. Jas Marga (Persero) Tbk 
9. INDF PT. Kalbe Farma Tbk 
10. INTP PT. Indocement Tunggal Prakasa Tbk 
11. JSMR PT. Jasa Marga (Persero) Tbk Tbk 
12. KLBF PT. Kalbe Farma Tbk 
13. PTBA PT. Tambang Batu Bara Bukit Asam Tbk 
14. SMGR PT. Semen Gresik (Persero) Tbk 
15. TLKM PT. Telekomunikasi Indonesia (Persero) Tbk 
16. UNTR PT. United Tractors Tbk 
Sumber : www.sahamok.com 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 3 

Perhitungan Sampel 

Tahun Kode 
Y  

Harga 
Saham 

X1  
Arus Kas 
Operasi 

X2  
Arus Kas 
Investasi 

X3  
Arus Kas 

Pendanaan 

X4 
Laba Bersih 

X5  
Size 

Perusahaan 

2010 AALI     10.01 48.49 7.50 62.61 21.45 9.08 

  ASII     10.76 -74.35 44.50 -138.94 43.09 11.63 

  ANTM    7.80 101.38 -5.74 -105.36 178.67 16.34 

  BBNI     7.86 -401.34 -160.16 -372.35 65.13 19.33 

  BBRI     9.10 123.92 243.90 -175.38 56.98 19.82 

  BMRI     8.67 240.69 -106.91 -65.22 28.83 19.92 

  GGRM    10.23 -12.02 -21.12 -1.46 19.98 17.24 

  INDF     8.27 198.55 -26.01 60.43 42.25 17.67 

  INTP     9.67 6.01 58.85 -18.12 17.41 16.55 

  JSMR     7.64 42.65 64.76 -1752.22 20.23 16.76 

  KLBF     7.64 -8.04 -64.03 69.96 38.46 15.77 

  LPKR     6.36 -696.20 -20.66 4807.37 35.38 16.60 

  PTBA     9.83 -9.80 975.96 31.28 -26.35 15.98 

  SMGR    9.01 -20.89 -47.08 7.97 9.22 16.56 

  TLKM    8.97 -6.89 -24.33 45.51 1.81 18.42 

  UNTR     9.88 -52.48 18.58 -95.92 1.45 17.21 

2011 AALI     10.05 7.33 45.76 41.92 16.07 9.23 

  ASII     10.94 220.95 68.55 815.31 48.60 11.94 

  ANTM    7.73 -19.72 257.12 3480.48 14.34 16.54 

  BBNI     8.31 208.55 -105.46 -117.11 46.06 19.52 

  BBRI     8.77 -70.60 -18.41 23.41 33.33 19.97 

  BMRI     8.87 -46.30 -97.74 1053.73 35.51 20.13 

  GGRM    10.61 -103.14 65.77 -200.40 19.58 17.48 

  INDF     8.62 -28.87 48.90 -24.34 69.92 17.80 

  INTP     9.74 14.56 15.82 -232.54 11.68 16.71 

  JSMR     8.10 16.47 25.76 -78.18 10.73 16.88 

  KLBF     8.18 17.51 171.81 -29.18 17.66 13.63 

  LPKR     6.66 -154.28 2999.60 -64.86 10.39 16.72 

  PTBA     10.01 44.62 -36.81 0.91 53.61 16.26 

  SMGR    9.16 30.70 142.50 -69.76 9.01 16.79 

  TLKM    8.95 10.07 -12.19 58.23 34.19 18.45 

  UNTR     10.05 330.73 111.20 3243.69 -0.06 17.65 

2012 AALI     9.97 -17.49 29.81 -61.42 21.71 9.43 

  ASII     11.17 -10.78 0.98 -135.80 5.21 12.11 

  ANTM    7.45 -43.20 1.17 -54.76 0.16 16.72 

  BBNI     8.30 -54.83 141.27 341.20 20.22 19.64 

  BBRI     8.80 -253.80 -46.92 -1376.28 22.13 20.13 

  BMRI     8.91 -56.96 -1761.66 -130.41 26.37 20.27 



  GGRM    10.99 -4477.93 107.00 -78.97 -17.94 17.54 

  INDF     8.49 49.07 63.90 -395.21 -2.90 17.90 

  INTP     9.80 46.12 829.03 5.35 32.26 16.94 

  JSMR     8.58 8.05 15.06 503.99 16.25 17.02 

  KLBF     8.30 -6.59 44.94 326.37 15.09 14.25 

  LPKR     6.72 244.11 -41.33 -240.09 328.08 17.03 

  PTBA     9.82 -38.56 133.57 39.42 -26.47 16.36 

  SMGR    9.40 26.63 11.15 186.19 24.34 17.10 

  TLKM    9.05 -8.55 -22.02 -14.32 18.78 18.53 

  UNTR     10.30 -39.60 -20.13 -222.51 51.11 17.73 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



Lampiran 4 

HASIL UJI REGRESI LINIER BERGANDA 

 

Descriptive Statistics 

 Mean Std. Deviation N 

Harga Saham 9.0104 1.15645 48

AKO -97.4177 664.73075 48

AKI 85.5419 540.51455 48

AKP 186.5463 1051.84578 48

LB 31.6460 53.42281 48

SP 16.6517 2.77224 48

 

 

 

 

 

 

 



Coefficientsa 

Model 

Unstandardized 

Coefficients 

Standardized 

Coefficients 

t Sig. 

Correlations Collinearity Statistics

B Std. Error Beta Zero-order Partial Part Tolerance VIF 

1 (Constant) 11.889 .882  13.481 .000      

AKO .000 .000 -.152 -1.210 .233 -.184 -.184 -.149 .962 1.040

AKI .000 .000 -.247 -1.973 .055 -.162 -.291 -.243 .973 1.027

AKP .000 .000 -.215 -1.738 .090 -.178 -.259 -.214 .994 1.006

LB -.008 .003 -.352 -2.779 .008 -.358 -.394 -.343 .947 1.056

SP -.155 .052 -.370 -2.967 .005 -.345 -.416 -.366 .977 1.023

a. Dependent Variable: Harga Saham 

 

 

Model Summaryb 

Model R R Square 

Adjusted R 

Square 

Std. Error of 

the Estimate

Change Statistics 

Durbin-

Watson 

R Square 

Change F Change df1 df2 

Sig. F 

Change 

1 .600a .360 .284 .97864 .360 4.726 5 42 .002 1.979 

a. Predictors: (Constant), SP, AKP, AKO, AKI, LB 

b. Dependent Variable: Harga Saham 

 

ANOVAb 

Model Sum of Squares df Mean Square F Sig. 

1 Regression 22.632 5 4.526 4.726 .002a 

Residual 40.225 42 .958   

Total 62.857 47    
a. Predictors: (Constant), SP, AKP, AKO, AKI, LB 

b. Dependent Variable: Harga Saham 

 



 

 

 

 

 

 

 

 

 

Collinearity Diagnosticsa 

Model 

Dimensio

n Eigenvalue 

Condition 

Index 

Variance Proportions 

(Constant) AKO AKI AKP LB SP 

1 1 2.451 1.000 .00 .00 .01 .01 .05 .00

2 1.107 1.488 .00 .38 .19 .11 .13 .00

3 .960 1.598 .00 .23 .71 .05 .00 .00

4 .950 1.606 .00 .21 .00 .79 .00 .00

5 .519 2.174 .01 .18 .07 .04 .82 .01

6 .013 13.736 .99 .00 .02 .00 .00 .99

a. Dependent Variable: Harga Saham 


