
xiv 
 

DAFTAR LAMPIRAN  

 

Nomor   Nama Tabel     Halaman 
 
 
1.1.   Grafik Laba Perusahan ........................................................ 92 

1.2.   Grafik Harga Saham Perusahaan ........................................ 92                 

1.1.   Hasil Penelitian Terdahulu ................................................. 93 

2.1. Model Penelitian ................................................................ 94 

1.2.   Operasional Variabel ......................................................... 95 

4.1. Data Perusahaan Manufaktur  ........................................... 97 

4.2. Descriptive Statistics  ........................................................ 97 

4.3. One-Sample Kolmogorov-Smirnov................................... 98 

4.1. Hasil Uji Normalitas ......................................................... 98 

4.4. Uji Multikolinearitas dengan Nilai Tolerance dan VIF..... 99 

4.5. Uji Autokorelasi ............................................................... 99 

4.6 Uji Heteroskedastisitas dengan Uji Glejser....................... 99 

4.2. Hasil Uji Heteroskedastisitas ............................................ 100 

4.7 Uji F................................................................................... 100 

4.8 Uji T .................................................................................. 101 

4.9 Analisis Koefisien Determinasi (R²).................................. 101 

4.10 Analisis Regresi Linier Berganda...................................... 101 

 Harga Saham Perusahaan  ................................................ 102 

 Return Saham Perusahaan  ............................................... 104 

 Return Saham Pasar  ......................................................... 105 

 Abnormal Return “ARit” .................................................. 106 

 Unexpected Earning “UE”  ............................................. 107 

  Earning Responses Coefficient (ERC)............................. 108 

 Laba Perusahaan ................................................................ 109 



xv 
 

 Return Harga Saham , IHSG dan SBI ................................... 111 

 Earning Pershare ( EPS)  ...................................................... 141 

 Market To Book Value (MTBV).............................................. 142 

                    

 
 
 
 
 
 


