
 
 

ix 
 

DAFTAR TABEL 

Nomor Keterangan       Halaman 

2.1  Penelitian Terdahulu …..…………………………………....… 31 

3.1  Operasionalisasi Variabel Penelitian ………...………………..  38 

3.2  Kriteria Pemilihan Sampel ……………...…………………..  40 

3.3  Sampel Perusahaan  ………………………………………….. 41 

4.1  Statistik Deskriptif ………………………………………….. 58 

4.2  Uji Stasioner Return Saham …………………………...………. 63 

4.3  Uji Stasioner Current Ratio ………………………………….. 64 

4.4  Uji Stasioner Debt to Equity Ratio …………...……………... 66 

4.5  Uji Stasioner Net Profit Margin ………………………...... 67 

4.6  Common Effect ………………………………………….. 69 

4.7  Fixed Effect ………………………………………………….. 70 

4.8  Variabel Dummy ………………………………………….. 71 

4.9  Random Effect  ………………………………………….. 72 

4.10  Uji Chow Test  ………………………………………….. 75 

4.11  Koefisien Determinasi R2 ………………………………….. 75 

4.12  Uji F Statistik  ………………………………………….. 76 

4.13  Uji T Statistik  ………………………………………….. 77 

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




