DAFTAR ISl

SURAT PERNYATAAN KARYA SENDIRI ..o, i
LEMBAR PENGESAHAN SKRIPSI ... i
ABSTRAK ettt nre s iii
KATA PENGANTAR ottt %
YA I o Y ISP IX
DAFTAR TABEL .ttt nnaeee s Xiil
DAFTAR GAMBAR ...ttt ettt Xiv
BAB | PENDAHULUAN
A. Latar Belakang Penelitian ............ccociiiiiiiiiiiiiesc e 1
B. Rumusan Masalah Penelitian ..........cccccooveiiiiiiieiiccseee e 7
C. Tujuan dan Kontribusi Penelitian ............ccccoccviveiiiii i 8
1. Tujuan Penelitian ........ccveiiiiii e 8
2. Kontribusi PENElItIAN ........cccooviiiiiiee e 8

BAB Il KAJIAN PUSTAKA, RERANGKA PEMIKIRAN DAN HIPOTESIS

AL KJIaN PUSTAKA .....c.veieiciiicie et 10
1. PaSAr MO ..o 10
a. Pengertian Pasar Modal ... 10
b. Fungsi Pasar MOdal ..o 11
C. Manfaat Pasar Modal ..o 12
2. COrPOrate ACLION ....cveceieiiieie ettt et sae e esbe e 13
3L RIGNE ISSUR. ...t 14
a. Pengertian RIGNT ISSUE ........coiiiiiiiice e 14
b. Manfaat RIGNT ISSUE ..........ooivieiii e 15
O =] (1] o T PO PT PP OURTOPRT 16
5. RISTKO .t 17
6. Teori Efisiensi Pasar (Efficient Market Theory) ........ccccocviininniniininnnnns 19
7. Teori Sinyal (Signaling Theory) ... 22
8. EVENE STUAY ..o s 22
ix

http://digilib.mercubuana.ac.id/



9. Penelitian TerdahUlu .........ccoooiiiiiiii e 23
B. Rerangka PemIKIFaN .......cccooiiiiiiiieiieseee e 33
QR o [ 0T0] (=1 1SS 34

BAB Il METODE PENELITIAN

A. Waktu dan Tempat Penelitian ..o 35
B. DeSain PENEIITIAN .....ccoovviiiiiiiiiieicsesee e e 35
C. Definisi dan Operasionalisasi Variabel .............ccccoovvviiiiiiiiii e 36
1. ADNOIMAI RETUIMN et 36
2. Trading Volume ACKIVITY .....ccooviiiiiiiiieeees e 38
3. Operasionalisasi Variabel ..........c.ccccooiiiiiiiiiicc e 40
D. Populasi dan Sampel Penelitian ...........ccccooviiiiiiii i 40
1. Populasi PENEITIAN ......ccooiiiiiiiiisee e 40
2. Sampel Penelitian ..o s 41
E. Teknik Pengumpulan Data ..........cccocceiiiiieiiiic s 43
1. Penelitian Lapangan .......ccccceiveiieieeieeie et 43
2. Penelitian LItEratur ........ccoocvoiiiiee e 43
F. Metode ANAliSIS DAA ........c.cceiieieeieiie e 44
1. Uji Analisis DeSKIIPLIf ......cooiieiiccceece e 44
2. UJi NOMMAIITAS......ccoviiieiieie e 44
3. UJE HIPOEESIS ..t 45

BAB IV HASIL DAN PEMBAHASAN

A. Gambaran Umum Perusaaan ...........ccoceuerereneiesieneseseseenie e 47
1. J Resouces Asia Pasifik ThK (PSAB) .....cccccoiiiiiiiiiiieee s 47
2. Rukun Raharja TOK (RAJA) ..o 47
3. Bank OCBC NISP ThK (NISP) ..ocviiiiiciiiiei e 47
4. Bank Tabungan Negara (PERSERO) Tbk (BBTN) .....cccccoceviiivieiieeiieenne. 48
5. Cowll Development TOK (COWL) ....cooveiiiiiieieienieseeeee e 48
6. Bank Permata ThK (BNLI) ....coccooiiiiiiiee e 48
7. Bank Capital Indonesia ThK (BACA) ....cooiiiiiiiicie e 49
X

http://digilib.mercubuana.ac.id/



8. Bank Mayapada Internasional TOk (MAYA) ..o 49

9. Bank OCBC NISP THK (NISP) ...viveeeieeeeeeeeeeeee s 49
10. Tri Bayan Tirta TOK (ALTO) oo 50
11. Island Concepts Indonesia ThK (ICON) ......c.ccevveveiiieieeie e 50
12. Bank Bukopin ThK (BBKP) .......cociiiiiiiiiiecie e 51
13. MNC Land TBK (KPIG) ..ot es e eeeeses s 51
14. Garuda Indonesia (PERSERQ) TbK (GIAA) ...coovceieieee e 51
15. PabrikKertas Tjiwi Kimia ThK (TKIM)......ccoooiiiiiieieeece e 52
16. MNC Kapital Indonesia Thk (BCAP) ..o 52
17. Bumi Resources ThK (BUMI) ..o 52
18. BW Planation ThK (BWPT) ....cccoiiieiiece e 52
19. WaskitaKarya (PERSERO) ThK (WSKT) ....ccviiirieiiiieieesenieese e 53
20. Bank MNC Internasional Tbk (BABP) ... 53
21. MNC Kapital Indonesia ThK (BCAP) .....coeiiiiiiiiiiiiieeeese e 54
22. Aneka Tambang ThK (ANTM) ..o 54
23. Hanjaya Mandala Sampoerna Thk (HMSP) ..o 54
24. Bank Agris TOK (AGRS) ....c.oiiiiiiiiieee e 55
25. Bank Yudha Bhakti ThK (BBYB) .....c.ccvververeeeeieeseeesssriesseesssseesssenseeseon, 55
26. Astra Agro Lestari TOK (AALI .....cooov o 55
27. Acset INdonusa TEK (ACST) .ooveiiiiececeece et 56
28. Bank MNC Internasional Thk (BABP) ..o 56
29. Pacific Strategic Financial ThK (APIC) ..o 56
30. Anugerah Kagum Karya Utama Thk (AKKU) ..o 57

B. Statistik DesKriptif .........ccoooiiiiiii e 57
1. ABNOrMAl RETUIMN oo 57
2. Trading Volume ACHIVITY ......coocoiiiiiiiieieeee s 58

C. UJENOIMAITAS ..ottt ae e arnas 60
1. ADNOIMAl REEUIMN oo 60
2. Trading VoIUME ACLIVITY .....ccccooiiiiiiiiieiese e 61

D. Pengujian HIPOTESIS ....c.oiviiiiiiiiiiiiiiiee et 62

Xi

http://digilib.mercubuana.ac.id/



1. ADNOrmMal REIUIN o 62
2. Trading VoIUmMe ACHIVILY .......ccooiiiiieieceie e 63
E. PEMDANASAN ...eeeeeeeeeeeeeeee ettt e e e e e e e e e e e e e e 64

BAB V SIMPULAN DAN SARAN

ALSIMPUIAN e 66
TS Y: L= o T 66
DAFTAR PUSTAKA o, 68
LAMPIRAN
xii

http://digilib.mercubuana.ac.id/





