Tabel 2.
Tabel 3.
Tabel 3.
Tabel 3.
Tabel 3.

Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.
Tabel 4.

DAFTAR TABEL

1 Penelitian TerdanUulu .........cccoooiiiiiiiie s 33
1 Karakteristik PENEIITIAN..........ccoiiiiiiiiieee e s 48
2 Operasionalisasi Variabel ... 50
3 Kriteria Pemilihan Sampel ... 55
4 Daftar Sampel Penelitian ...........cccccovveiiiiiiie s 55
1 Statistik DeSKIIPLIT .........ooieiiie e 67
2 Hasil Statistik Deskriptif Return Saham ............ccccceeveiiiiiiciciiccecc e, 70
3 Hasil Statistik Deskriptif Total ASset TUFONVET .........cccccvvvereiieiiereen 73
4 Hasil Statistik Deskriptif Price Earning Ratio ...........cccceeienencniiininnns 77
5 Hasil Statistik Deskriptif Price to Book Value ...........cccccoovvvviieiieiennnnne, 81
6 Hasil Uji MUItIKOINIEITTAS .......ocveiviiiiiiieeec e 85
7 Hasil Uji HeterokedastiSitas...........ccovevveiieiiiiieiicse e 86
B HASH UJi ChOW......ccuiiiiiiiciece et 86
9 Hasil Uji Lagrange MUItIpHEr.........ccoooveiieii i 87
10 Hasil Uji Statistik Common Effect Model ..o 88
11 Hasil Uji Koefisien Determinasi ..........cooevererenenenineeieese e 91
12 Hasil Uji Signifkansi SIMUItan ... 92
13 Hasil Uji Signifikansi Parsial...........cccccooeiiiiiiiiiiiiiiecccee 92
14 Keterkaitan Total Aset Turnover terhadap Return Saham...................... 94
15 Keterkaitan Price Earning Ratio terhadap Return Saham...............co....... 95
16 Keterkaitan Price To Book Value terhadap Return Saham...................... 96

Xiii



