Hak Milik UPT. Perpustakaan
Universitas Tanjungpura

DAFTAR ISI
Halaman
ADSITAK ..ottt i
ADSTFACE ..ottt st ettt et i
Kata Pengantar .........cccueeiiiieiiieciie et 1
Daftar IST c...eeuieiiiiiee s vi
Daftar Tabel .........oouiiiiiii s X
Daftar Gambar..........cooviiiiiiiii et X
Daftar Lampiran .........cc.ceccuvieiiieeiiieeiieeeiee et evee e bae e b e e esaeessnaeesereeenenes X1
BAB 1 PENDAHULUAN ...ccoiiiiiiiitesiie ittt 1
1.1. Latar BelaKang..........ccccveiciieiioiieeieeeieeeee et 1
1.2. Rumusan Masalah...........ccoccooiiiiiiiniiniiiiccceeee, 6
1.3. Tujuan Penelitian...........coceveeiiniiiiniiniiienicccieeeceeeene 7
1.4. Kegunaan Penelitian ..........c.ccocuevieniiiiniininiiniiiencecicee 7
BAB 2  TINJAUAN PUSTAKA ..ottt 9
2.1. Landasan TeOTT .......cccuerueriiriienienienieeiesieeieeee et 9
2.1.1. Pasar Modal Efisien ........cc.ccoocoeeiiiiiiiiiiiiiiiciceee 9
2.1.2. EVENE STUAY ... 11
2.1.3. Actual RetUIT .........cocueeeeeeieieeeeeeeeee e 12
2.1.4. Expected ReEtUFN ............cccooveeeeeeeiiniiniiiesieeeee e, 13
2.1.5. Abnormal Return..............ccoueeeveeecueeeeieeecieeeeveeeeneeeenes 14
2.2. Penelitian Terdahulu..........ccccooeeiiiiiiiiiiecee 15
2.3. Kerangka PemiKiran ...........ccocceeviiniieniieniieienie e 18

Vi



Hak Milik UPT. Perpustakaan

Universitas Tanjungpura

BAB3

BAB 4

BAB 5

2.4, HIPOLESIS c.uvveeeneiieeiieeeieeeeieeesiteeeeteeetteesseeessaeeensseeessaeesnseeeennes 20
METODE PENELITIAN ..coiiiiiiiiniiieiieeeieeteee e 21
3.1.Jenis Penelitian ........cccovvieiieiieiiieicecee e 21
3.2.Variabel Penelitian dan Definisi Operasional .......................... 21
3.3. Sumber Data ......ccoooiiiiiii e 23
3.4. Tahapan Penelitian ..........c.cccccveeeviieeiiieciieeeee e 23

3.4.1. Cara Pengumpulan Data.........c...cccooeveveriiceniiieeneeee, 23

3.4.2. Populasi dan Sampel ..........ccocovveeeiiieneiieeeiiieeieeeee 23

3.4.3. Cara Pengukuran Data ........c.cccocoeeiiinninniiiieieeeee, 27
HASIL PENELITIAN DAN PEMBAHASAN ....cccooiiiiiiieiieene 31
4.1. Return Saham ......cccccoooiiiiiiiiiiiiiiiiiiieceee e 31
4.2. ABNOFMAL RETUFT ... 35
4.3. Pengujian Normalitas Data...........ccoceeveeviinieniniincencnicnenne. 38
4.4. Pengujian HIpotesis .....cceeverueiriiriiniiiinicnieeiesecneeeeseeieeee 40

4.4.1. Pengujian Hipotesis L......cccccoevierieeiienieeiienie e 40

4.4.2. Pengujian Hipotesis 2......cccveevvierieeiiienieeieenie e 44
4.5. Pembahasan ..........ccccooiiiiiiiiiiiiieie e 45
PENUTUP ..ottt 51
5.1 KeSImMPulan........ocoeeiiiiieiiieieeieeeee et 51
5.2. Keterbatasan Penelitian ...........cccceeiieiiiniieiienieeiceceieee 52
5.3. Saran Penelitian Selanjutnya ..........cccceeevvieeniieeenieeniieeniieeee, 52

vii



Hak Milik UPT. Perpustakaan
Universitas Tanjungpura

DAFTAR PUSTAKA

LAMPIRAN

viii



