
ix 
 

DAFTAR TABEL 

 

No.    Keterangan           Halaman 

1.1     Harga Saham Rata-rata Per/Tahun Periode 2013-2017 ............................ 4 

2.1 Ringkasan Penelitian Terdahulu .............................................................. 28 

3.1 Operasionalisasi Variabel Penelitian ....................................................... 37 

4.1 Tahapan Pemilihan Sampel ..................................................................... 48 

4.2 Sampel Perusahaan .................................................................................. 49 

4.3 Uji Statistik Deskriptif ............................................................................. 50 

4.4 Uji Multikolinearitas ................................................................................ 53 

4.5 Uji Heteroskedastisitas ............................................................................ 54 

4.6 Uji Autokorelasi ...................................................................................... 55 

4.7 Uji Chow .................................................................................................. 57 

4.8 Uji Hausman ............................................................................................ 58 

4.9 Uji Lagrange Multiplier (LM) ................................................................. 59 

4.10 Hasil Pengujian Random Effect Model ................................................... 60 

4.11 Hasil Uji Koefisiensi Determinasi ........................................................... 65 

4.12 Hasil Uji Parsial (Uji t) ............................................................................ 63 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

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




