
vi

DAFTAR ISI

                     Halaman

Lembar Judul.............................................................................................................i

Lembar Pengesahan................................................................................................. ii

Lembar Pernyataan................................................................................................. iii

Kata Pengantar........................................................................................................ iv

Daftar Isi................................................................................................................. vi

Daftar Tabel.............................................................................................................ix

Daftar Gambar..........................................................................................................x

Daftar Lampiran......................................................................................................xi

Intisari.................................................................................................................... xii

Abstract.................................................................................................................xiii

BAB I PENDAHULUAN

            1.1 Latar Belakang Penelitian...................................................................... 1

            1.2 Rumusan Masalah.................................................................................. 5

            1.3 Pertanyaan Penelitian............................................................................. 5

            1.4 Tujuan Penelitian....................................................................................5

            1.5 Manfaat Penelitian................................................................................. 5

            1.6 Ruang Lingkup Penelitian .....................................................................6

            1.7 Sistematika Penelitian............................................................................ 7

BAB II LANDASAN TEORI

             2.1 Investasi.................................................................................................9

             2.2 Likuiditas Saham.................................................................................10

                   2.2.1 Bid Ask Spread........................................................................... 12

             2.3 Corporate Social Responsibility......................................................... 14

             2.4 Analisis Profitabilitas.......................................................................... 15

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



vii

             2.5 Leverage..............................................................................................16

             2.6 Kinerja Perusahaan..............................................................................17

             2.7 Kajian Penelitian Dahulu.................................................................... 19

             2.8 Kerangka Penelitian............................................................................ 22

             2.9 Perumusan Hipotesis...........................................................................23

BAB III METODE PENELITIAN

               3.1 Desain Penelitian...............................................................................24

                     3.1.1 Lokasi dan Waktu Penelitian....................................................24

               3.2 Metode Pengumpulan Data............................................................... 25

                3.2.1 Populasi dan Sampel Penelitian................................................25

                3.2.2 Metoda Penentuan Sampling.................................................... 25

                3.2.3 Data dan Variabel Penelitian.....................................................26

              3.3 Definisi Operasional...........................................................................26

               3.3.1 Variabel Independen.................................................................. 26

               3.3.2 Variabel Dependen.....................................................................27

               3.3.3 Variabel Kontrol.........................................................................28

            3.4 Metoda Analisis Data...........................................................................30

              3.4.1 Uji Asumsi Klasik.......................................................................30

              3.4.2 Uji Regresi Linear.......................................................................31

              3.4.3 Uji Hipotesis............................................................................... 32

BAB IV HASIL PENELITIAN DAN PEMBAHASAN

               4.1 Deskripsi Data...................................................................................34

               4.1.1 Jumlah Data............................................................................... 35

               4.2 Hasil Uji Asumsi Klasik....................................................................35

               4.2.1 Hasil Uji Normalitas.................................................................. 35

               4.2.2 Hasil Uji Multikolinearitas........................................................ 37

               4.2.3 Hasil Uji Heterokedasitas.......................................................... 37

               4.2.4 Hasil Uji Autokorelasi............................................................... 38

            4.3 Hasil Uji Regresi Linear.......................................................................39

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



viii

            4.4 Hasil Uji Hipotesis............................................................................... 41

             4.4.1 Uji F............................................................................................. 41

             4.4.2 Uji t.............................................................................................. 42

            4.5 Pembahasan..........................................................................................43

                  4.5.1 Corporate Social Responsibility dan Likuiditas Saham..............44

                  4.5.2 Profitabilitas dan Likuiditas Saham............................................ 45

                  4.5.3 Leverage dan Likuiditas Saham.................................................. 45

                  4.5.4 Nilai Perusahaan dan Likuiditas Saham......................................47

BAB V SIMPULAN

             5.1 Simpulan............................................................................................. 48

             5.2 Keterbatasan Penelitian.......................................................................49

             5.3 Saran untuk Penelitian Selanjutnya.....................................................50

Daftar Pustaka........................................................................................................ 51

Lampiran................................................................................................................ 55

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



ix

DAFTAR TABEL

                                                                                                          Halaman

Tabel 3.1 Hasil Uji Statistik Durbin Watson.......................................................... 31

Tabel 4.1 Data Deskriptif Variabel Penelitian........................................................34

Tabel 4.2 Jumlah Seleksi Sampel...........................................................................35

Tabel 4.3 Hasil Uji Normalitas...............................................................................36

Tabel 4.4 Hasil Uji Multikolinearitas.....................................................................37

Tabel 4.5 Hasil Uji Heterokedasitas.......................................................................38

Tabel 4.6 Hasil Uji Autokorelasi............................................................................ 38

Tabel 4.7 Hasil Uji Autokorelasi Setelah GLS.......................................................39

Tabel 4.8 Koofisien Determinasi Sebelum GLS.................................................... 40

Tabel 4.9 Koofisien Determinasi Setelah GLS...................................................... 40

Tabel 4.10 Koofisien Analisis Regresi Berganda Sebelum GLS........................... 40

Tabel 4.11 Koofisien Analisis Regresi Berganda Setelah GLS..............................40

Tabel 4.12 Hasil Uji Hipotesis Penelitian.............................................................. 41

Tabel 4.13 Hasil Uji Anova.................................................................................... 42

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



x

DAFTAR GAMBAR

                                                                                                             Halaman

Gambar 1.1 Pergerakan IHSG 10 Tahun Terakhir................................................... 2

Gambar 2.1 Kerangka Penelitian........................................................................... 22

Gambar 4.1 Gambar P-Plot Regresi Uji Normalitas Nilai Residual......................35

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/



xi

DAFTAR LAMPIRAN

                                                                                                             Halaman

Lampiran I – Checklist Item Dalam Perhitungan Indeks CSR...............................55

Lampiran II – Daftar Penelitian Sampel................................................................ 59

Lampiran III – Data Penelitian...............................................................................60

Lampiran IV - Hasil Uji SPSS............................................................................... 65

PENGARUH CORPORATE SOCIAL RESPONSIBILITY TERHADAP LIKUIDITAS SAHAM STUDI
TERHADAP SAHAM LQ45
HANESTI HESTU WIDANI, Marwan Asri, Prof., M.B.A., Ph.D
Universitas Gadjah Mada, 2018 | Diunduh dari http://etd.repository.ugm.ac.id/


	DAFTAR ISI                     
	DAFTAR TABEL
	DAFTAR GAMBAR
	DAFTAR LAMPIRAN

