DAFTARISI

Halaman
PERNYATAAN
PENGESAHAN
KATA PENGANTAR ..ottt i
F N =35 7 2 O R iv
A B ST R AK et e e e \Y
DAFTAR TSI ettt ee e et e e e nnree e e Vi
DAFTAR TABEL oottt e e X
DAFTAR GAMBAR ..ttt e e e e s eae Xi
DAFTAR LAMPIRAN ...ttt ettt ettt e e ssisnneee e e e e s naens Xii
BAB | PENDAHUL UAN
A. Latar Belakang Penelitian ..........ccoocvviiiiinnieiieeee e 1
B. Rumusan Masalah Penelitian.............cccoceiviniiiieciiccnieen, 15
C: Tujuan dan Kontribusi Penelitian ...t vt ceveeeeenns 15
L1 Tujuan Penelitian........cooerereieerieieeee e 15
1.2 Kontribusi Penelitian ...........ccoooveiiiiiiniiieece 16
1.2.1 KONIDUSE T@O ...t 16
1.2.2 Kontribusi Praktis...........cccooveiieiiiiiie e 16
1.2.3 Kontribusi kebijakan ...........ccccoveveeeiiereniineienenns 16

Vi

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



BAB 11 KAJIAN PUSTAKA, RERANGKA PEMIKIRAN DAN

HIPOTESIS
A Kgian PUSEKA.........coveiiiiiiieiee e 17
2.1 Return Saham .......cccoiiiiiiiiiee e 19
2.1.1 Pengertian Return Saham .........cccceveevvieviennnnen. 26
2.1.2 Komponen Return Saham ............ccccceevveeviieennns 27
2.1.3 Metode Perhitungan Return Saham ................... 28
2.1.4 Macam-macam Return Saham .............ccccceevueee 29
2.1.5 Faktor yang Mempengaruhi Return Saham ....... 30
2.2 Rasio K@UANGAN. .......coiueiiiiiiiiiiiieie s 32
221 CUurrent Ratio ....ccoceoeveiiiieiieiieicceee e 40
222 Return OnEQULY .......ccccoooiiiiiiiiiiiieccccieeee 43
223 FIrMSZe ..o 47
2.2.3. 1 Pengertian Firm Size..........cccocveveenenne 47
2.2.3.2 Indikator pengukuran firm size............... 51
2.3 Penelitian Terdahultr . ... bt it et 54
B. Rerangka Pemikiran.........ccccevvieeeiiciee e 65
(O o 1] o0 (= =TS 69

BAB II1 METODE PENELITIAN

AL JeniSPenelitian ... 72
B. Definisi oprasionalisasi variabgl............ccoceeiienieniecnienee 73
3.1 Definisi Variabel........ccooeeiieiiiiieiieeeeeee e 73

vii

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



3.1.1 Variabel Independen...........ccceveeviiieinen e 73

3.1.2 Variabel Dependen..........cccooeeieriiiniieiieeeeeee 73

3.2 Operarionalisas dan pengukuran Variabel ................... 74

3. 21 Return SANaM .....c.coviiiiiiiieeeee e 74
322CUrrent Ratio ......c.ceveeieiiieeiee e 74

3.2.3 RetuUrN ON €QUILY ......cccveeeieieecireeeiee e 75

B2 A FIMMSIZE .o 75

C. Populasi dan Sample Penelitian............cccocoveveeiiiiee i, 77
D. Teknik Pengumpulan Data.............cccoccvviieeenieeeiiie e 79
E. Metode ANAlISIS. ....cccoiiieeieeiieiic e 80
3.3 Analisis Statistik Deskriptif.............ccccovveiiiiiiiiiinee 80

3.4 Uji ASUMS KIBSIK......ooeerieeeieeeeeese s 81
3.4.1. Uji NOrmM@alitasS. ..ceenveeiieiiiiiiiiieee e 81

3.4.2 Uji Multikolonieritas.........ccoceeverieeiiiieiie e, 82

3.4.3 Uji HeteroskedastiSitas.........ccooveveerieenieeneecnieeen, 83

3:4.4 Uji AULOKOrelasi wu..c....ooeebvane e iee e sbe e e drwseia e 84

3.5 AnaisisRegres Linier Berganda..........ccccceeevvveeiivenennns 85

3.6 Uji HIPOLESIS....cco et 86
3.6.1 Uji SecaraPersial (Uji t)..ccceoervnieniniiiieiecceee 86
3.6.2Uji SecaraSimultan (Uji F) .ooooeveiiiiiiiiiee e 87

3.7 Koefisien Determinasi (R2)........ccceevceeeieeeiieesiiieeiieenns 88

viii

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



BAB IV HASIL DAN PEMBAHASAN

A. Deskripsi Objek Penelitian ........ccccoeeeiienieninieneere e 89
B. Uji Asumsi klasik dan Analisi Regresi Berganda................. 91
4.1 Uji ASUMS KIBSIK....coeiiieiiiiiecieseee e 91
411 Uji NOrmalitas ......cccevveiveiiiieiienee e 92
4.1.2 Uji LINEritas......cccccoeeeieeeiiee e 94
4.1.3 Uji Multikolonieritas.........cccceevvueeiiieeeiieesiveeenne 96
4.1.4 Uji HeteroskedastiSitas........cccceeevveeeecivieeecinennen, 97
4.1.5 Uji AUtOKOrelasSi.........cceveeveieeeiiiiee e, 98
4.2 AnalissRegrest Berganda..............cccoooeeeiiiieiiiiiiiiieens 99
4.2.1 Persamaan Regresi ...........cccccoooviiiiiiiiiiiiieeiens 99
4.2.2 Uji HIPOESIS ..ooveeiiiiiiiiiiiicieee e 100
4.2.3 Koefisien Determingsi............cccoeveieeieeieeenen. 103
C. PembanaSan ........cccoccveiieiiiiiiiee e 104
BAB V SIMPULAN DAN SARAN
= Sapdlan . §.. . 8. PSR B AR LN AN 109
B. SN ..o 110
N el I N o U N SR 112
LAMPIRAN-LAMPIRAN ...ttt e e 116
iX

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





