
x 
 

DAFTAR TABEL 

 

No.    Keterangan                         Halaman 

1.1 Beta Saham Perusahaan yang Terdaftar dalam Indeks LQ 45 Periode           

2012-2017  .........................................................................................  6 

2.1       Tinjauan Penelitian Terdahulu  ..........................................................  34 

3.1       Pemilihan Sampel Penelitian  ............................................................  49 

3.2       Sampel Penelitian  .............................................................................  50 

4.1       Pemilihan Sampel ..............................................................................  68 

4.2       Sampel Penelitian ..............................................................................  69 

4.3       Hasil Uji Statistik Deskriptif .............................................................  70 

4.4       Uji Stasioneritas Beta Saham .............................................................  73 

4.5       Uji Stasioneritas Debt to Equity Ratio (DER) ...................................  74 

4.6       Uji Stasioneritas Return On Asset (ROA) .........................................  76 

4.7       Uji Stasioneritas Earning per Share (EPS) ........................................  77 

4.8       Uji Stasioneritas Inflasi ......................................................................  78 

4.9       Uji Stasioneritas Suku Bunga ............................................................  79 

4.10     Uji Multikolinearitas ..........................................................................  81 

4.11     Uji Heteroskedasitas ..........................................................................  83 

4.12     Model Common Effect ......................................................................  85 

4.13     Model Fixed Effect ............................................................................  88 

4.14     Model Random Effect ........................................................................  91 

4.15     Uji Chow ............................................................................................  94 

4.16     Uji Lagrange Multiplier .....................................................................  95 

4.17     Uji Hausman ......................................................................................  96 

4.18     Model Regresi Data Panel .................................................................  97 

 

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




