
 

 

DAFTAR TABEL 

 

 

Tabel                                                                                                            Halaman 

1. Holding Period Saham pada Beberapa Perusahaan yang Terdaftar di 

 Indeks Bisnis-27 Periode 2012-2014 ....................................................  5 

2. Penelitian Terdahulu  ..............................................................................  30 

3. Sampel Penelitian  ...................................................................................  37 

4. Definisi Operasional................................................................................  41 

5. Pedoman Interpretasi Koefisien Korelasi  ..............................................  48 

6. Hasil Perhitungan Holding Period  .........................................................  88 

7. Hasil Perhitungan Bid Ask Spread  .........................................................  90 

8. Hasil Perhitungan Volume Perdagangan  ...............................................  92 

9. Hasil Perhitungan Nilai Pasar  ................................................................  94 

10. Hasil Analisis Statistik Deskriptif  ........................................................  96 

11. Chow-test atau Likelihood Ratio Test  ..................................................  99 

12. Uji Hausman  ........................................................................................  100 

13. Hasil Statistik Model Random Effect  ...................................................  100 

14. Uji Determinasi (R
2
)  ............................................................................  102 

15. Hasil Perhitungan Uji t  .........................................................................  103 

16. Hasil Perhitungan Uji F  ........................................................................  105 


