
 

 xii 

DAFTAR TABEL 

Tabel 1.1 Daftar Perusahaan Makanan dan Minuman yang Terdaftar pada 

Bursa Efek Indonesia Tahun 2017-2019 ...................................................... 14 

Tabel 2.1 Kajian Penelitian Terdahulu......................................................... 41 

Tabel 3.1 Karakteristik Penelitian ................................................................ 50 

Tabel 3.2 Operasional Variabel Penelitian................................................... 51 

Tabel 3.3 Proses Purposive Sampling Penelitian ......................................... 54 

Tabel 3.4 Sampel Perusahaan yang Digunakan Dalam Penelitian .............. 55 

Tabel 4.1 Return Saham ............................................................................... 64 

Tabel 4.2 Inflasi ........................................................................................... 64 

Tabel 4.3 Suku Bunga .................................................................................. 65 

Tabel 4.4 Hasil Uji Multikolinearitas .......................................................... 66 

Tabel 4.5 Hasil Uji Autokorelasi ................................................................. 68 

Tabel 4.6 Hasil Uji Normalitas .................................................................... 68 

Tabel 4.7 Hasil Uji Chow............................................................................. 69 

Tabel 4.8 Hasil Uji Hausman ....................................................................... 70 

Tabel 4.9 Hasil Uji Lagrange Multiplier ...................................................... 71 

Tabel 4.10 Hasil Uji Regresi Data Panel ..................................................... 71 

Tabel 4.11 Hasil Uji Hipotesis ..................................................................... 72 

Tabel 4.12 Hasil Uji f ................................................................................... 73 

Tabel 4.13 Hasil Uji Koefisien Determinasi 𝑅2 .......................................... 74 

 
 
 
 

 

 
 

 

 

 


