
 

DAFTAR ISI 

 
LEMBAR PERSETUJUAN .............................................. Error! Bookmark not defined. 

LEMBAR PENGESAHAN SKRIPSI ............................... Error! Bookmark not defined. 

LEMBAR PERNYATAAN BEBAS PLAGIASI .............. Error! Bookmark not defined. 

MOTTO HIDUP PENULIS .............................................. Error! Bookmark not defined. 

PEDOMAN TRANSLITERASI ........................................ Error! Bookmark not defined. 

RIWAYAT HIDUP PENELITI ........................................ Error! Bookmark not defined. 

KATA PENGANTAR ....................................................... Error! Bookmark not defined. 

UCAPAN TERIMAKASIH .............................................. Error! Bookmark not defined. 

DAFTAR ISI ................................................................................................................. 2 

DAFTAR TABEL ......................................................................................................... 5 

DAFTAR GAMBAR ..................................................................................................... 6 

ABSTRAK ......................................................................... Error! Bookmark not defined. 

BAB I PENDAHULUAN .................................................. Error! Bookmark not defined. 

A.Latar Belakang Masalah............................. Error! Bookmark not defined. 

B.Identifikasi Masalah ................................... Error! Bookmark not defined. 

C. Rumusan Masalah ..................................... Error! Bookmark not defined. 

D. Tujuan Penelitian ...................................... Error! Bookmark not defined. 

E. Manfaat Penelitian .................................... Error! Bookmark not defined. 

F. Jadwal Penelitian Skripsi ........................... Error! Bookmark not defined. 

G. Sistematika Penulisan Skripsi ................... Error! Bookmark not defined. 

BAB II TINJAUAN PUSTAKA........................................ Error! Bookmark not defined. 

A.Konsep dan Teori....................................... Error! Bookmark not defined. 

1.Manajemen.................................................... Error! Bookmark not defined. 

2.Manajemen Keuangan ................................... Error! Bookmark not defined. 

3.Pasar Modal .................................................. Error! Bookmark not defined. 

4.Saham….. ..................................................... Error! Bookmark not defined. 



 

5.Harga Saham ................................................. Error! Bookmark not defined. 

6.Likuiditas Saham ........................................... Error! Bookmark not defined. 

7.Volatiltas Harga Saham ................................. Error! Bookmark not defined. 

8.Return Saham ................................................ Error! Bookmark not defined. 

9.Eficienct Market Hyphotesis .......................... Error! Bookmark not defined. 

10.Risk-Return Tradeoff Theory........................ Error! Bookmark not defined. 

11.Liquidty Premium Theory ............................ Error! Bookmark not defined. 

B.Kajian Penelitian Terdahulu ....................... Error! Bookmark not defined. 

C.Kerangka Berpikir ...................................... Error! Bookmark not defined. 

D.Hipotesis Penelitian ................................... Error! Bookmark not defined. 

BAB III METODE PENELITIAN ................................... Error! Bookmark not defined. 

A.Metode dan Pendekatan ............................. Error! Bookmark not defined. 

B.Jenis  dan Sumber Data .............................. Error! Bookmark not defined. 

C. Populasi dan Sampel ................................. Error! Bookmark not defined. 

D.  Variabel Penelitian ................................... Error! Bookmark not defined. 

E.Operasionalisasi Variabel ........................... Error! Bookmark not defined. 

F. Waktu Dan Wilayah Pengumpulan Data .... Error! Bookmark not defined. 

G. Teknik Analisis Data ................................ Error! Bookmark not defined. 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ... Error! Bookmark not defined. 

A. Gambaran Umum Objek Penelitian ........... Error! Bookmark not defined. 

B.Analisis Deskriptif Statistik ........................ Error! Bookmark not defined. 

C.Pengujian dan Hasil Analisis ...................... Error! Bookmark not defined. 

1.Analisis Uji Model Data Panel .................... Error! Bookmark not defined. 

2.Analisis Regresi Data Panel ........................ Error! Bookmark not defined. 

3.Hasil Uji Hipotesis...................................... Error! Bookmark not defined. 

D.Pembahasan ............................................... Error! Bookmark not defined. 

BAB V PENUTUP ............................................................. Error! Bookmark not defined. 

A. Kesimpulan............................................... Error! Bookmark not defined. 

A.Keterbatasan Penelitian .............................. Error! Bookmark not defined. 

B.Saran……. ................................................. Error! Bookmark not defined. 

DAFTAR PUSTAKA ........................................................ Error! Bookmark not defined. 



 

Buku……… .................................................. Error! Bookmark not defined. 

Jurnal Artikel ................................................. Error! Bookmark not defined. 

Website…… .................................................. Error! Bookmark not defined. 

DAFTAR LAMPIRAN ..................................................... Error! Bookmark not defined. 

Lampiran 1 SK Pembimbing Skripsi .............. Error! Bookmark not defined. 

Lampiran 2 Surat Keterangan Bebas Plagiasi . Error! Bookmark not defined. 

Lampiran 3 Persetujuan Judul Penelitian........ Error! Bookmark not defined. 

Lampiran 4 Tabel Data Penelitian .................. Error! Bookmark not defined. 

Lampiran 5 Analisis Statistik Deskriptif ......... Error! Bookmark not defined. 

Lampiran 6 Analisis Uji Model Data Panel .... Error! Bookmark not defined. 

Lampiran 7 Random Effect Model (REM) ..... Error! Bookmark not defined. 

Lampiran 8 Analisis Regresi Data Panel ........ Error! Bookmark not defined. 

Lampiran 9 Hasil Uji Hipotesis ...................... Error! Bookmark not defined. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

DAFTAR TABEL 

Tabel 1. 1 Data Perusahaan ................................. Error! Bookmark not defined. 

Tabel 1. 2 Data Saham Beredar ........................... Error! Bookmark not defined. 

Table 1.3 Kesenjangan Penelitian (Research Gap)Error! Bookmark not 

defined. 

Tabel 3. 1 Kriteria Penentuan Sampel ................. Error! Bookmark not defined. 

Tabel 3. 2 Daftar Perusahaan yang dijadikan Sampel Penelitian ................. Error! 

Bookmark not defined. 

Tabel 3. 3 Operasional Variabel .......................... Error! Bookmark not defined. 

Tabel 4. 1 Hasil Uji Statistik Dekstriptif .............. Error! Bookmark not defined. 

Tabel 4. 2 Hasil Uji Chow ................................... Error! Bookmark not defined. 

Tabel 4. 3 Hasil Uji Hausman ............................. Error! Bookmark not defined. 

Tabel 4. 4 Hasil Uji Lagrange Multiplier ............. Error! Bookmark not defined. 

Tabel 4. 5 Hasil Uji Analisis Regresi Data Panel . Error! Bookmark not defined. 

Tabel 4. 6 Hasil Uji Analisis Regresi Data Panel . Error! Bookmark not defined. 

Tabel 4. 7 Hasil Uji F ......................................... Error! Bookmark not defined. 

Tabel 4. 8 Hasil Uji Koefisien Determinasi (R²) .. Error! Bookmark not defined. 

 

 

 

 

 

 

 

 

 

 



 

 

 

DAFTAR GAMBAR 

 

Gambar 1. 1IDX Energy Indonesia ..................... Error! Bookmark not defined. 

Gambar 2. 1Kerangka Berpikir ........................... Error! Bookmark not defined. 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 


	DAFTAR ISI
	DAFTAR TABEL
	DAFTAR GAMBAR

