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PENGARUH KANDUNGAN INFORMASI KOMPONEN LABA RUGI
KOMPREHENSIF TERHADAP EXPECTED RETURN SAHAM
(STUDI EMPIRIS PADA PERUSAHAAN NON KEUANGAN YANG
TERDAFTAR DI BURSA EFEK INDONESIA (BEI) PERIODE 2012-2013)

Sutarti
(STIE KESATUAN)

ABSTRACT

The aims of this research to find empirical research evidence about influence of
accounting information to expected return of company’s stock. The accounting
information on this research is the information that show in comprehensif income
specificaly net income and other comprehensif income. Collected sample of this
research use purposive sampling method on the non-financial firms listed in
Indonesia Stock Exchange on 2012 and 2013, using this method acquired as much
126 non-financial firms. Data then are analyzed using multiple linear regressions.
This research evidence net income that positive influence of expected return of
company’s stock, and component of comprehensive income that has influence to
expected return of company s stock is investment of available for sales (SEC)

Keyword: Net Income, Other Comprehensif Income, and expected return of
company'’s stock.
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