DAFTAR ISl

Halaman

HALAMANJUDUA...@a.. ... F 88 .. . ... i
HALAMAN PERSETUIUAN .....ooiiiiieeiir st eae s ii
HALAMAN PENGESAHAN KELULUSAN UJIAN ........cccooieiininiiiein i
PERNYATAAN ORISINALITAS SKRIPSI ......c.ccooiiiiiiice e iv
ABSTRASN ... €. 0n..... e e ... 80 4. . ........... %
ABSTAK .. £ N.... Y A ... € ... ... vi
KATEPENGNITAR S . SN . . ... 0. . ... vii
DARFARNGRFL .. 50 Aur. T . 5. SN A ... Yo W Xii
DAFTAR™SMBAR B . BN..... I EL.. . ARN,. Y . . W.. xiii
DT AR MP LIRS ... LR O ... L. W Xiv
BAB | PEN EENSIUNRLLA NS .. LY. . ...~ ... B 1
1.1.Latar Belakang Masalah.............ccoooovniiiiiiiinniin 1
1.2.Rumusan Masalah .........ccccoviiiiiiiiiieisieie e 12
1.3.Tujuan dan Kegunaan Penelitian ........cccccocevveneniniinininicen, 13
1.4.Sistematika PENUIISAN ... it oadteririnenssseesteseesesesesseseesssanss 13

BAB Il TINJAUAN PUSTAKA ..ot 15
2.1.1.aN0ASAN TEOTI ... /eeueersu iarannss assesseasaseesanannanseneessessessessensessssnnans 15
2.1.1.Return Saham .........ccoveiiiie it 15
2.1.2.Hubungan Distress Risk dan Return Saham.................... 17
2.1.3.Hubungan Firm Size dan Return Saham ..............cccce..... 20
2.1.4.Hubungan Book to Market Ratio dan Return Saham...... 23

2.2.Penelitian Terdahulu ..........c.oooviieiiiie e 25
2.3.Kerangka PemiKiran .........ccccoceiiiiiciciiece e, 30

2.4 HIPOTESIS ...ttt 30

BAB IIl  Metode Penelitian ............ccoooiiiieiiiie it 31
3.1.Variabel Penelitian dan Definisi Operasional Variabel .......... 31
3.1.1.Variabel Penelitian..........cc.coovoieieieiiniiene e, 31

3.1.2.Definisi Operasional Variabel........c..ccccccovveveiiveiiciennn, 31
3.1.2.1.DiStress RiSK........coveveieiiieie e 32

Salanta 1M Q2O . gue . oo ...gur. o .. gy ... ... 33

3.1.2.3.Book to Market Ratio ...........ccoeiverrecvsinienreeienne, 33
SHRANReturriSabann. . .. B O N .............. 34

3.2.Populasi dan Sampel ........cccovieiiiiiiii 35

3.3.Jenis dan SUMber Data..........cc.cccvveiiiiiieccie e 36
3.4.Metode Pengumpulan Data .........cccccevveiiieiiieiiie e 36
3.5.Metode Analisis Data ...........cccccceevieiiieiie e 36

BAB IV Hasil dan ANaliSIS ........coooiiiiiiiiiieiee e 39
4.1.Deskripsi Objek Penelitian ...........ccccocvevviiieiiiie e, 39
4.2.Deskripsi Variabel Penelitian ...........cccoooeiiiiiiiiniie, 40

4.3 ANALSIS DALA ..ot 50



BABV  Kesimpulan dan Saran .........cccccevieiieiieiieene e seese e 54
5.1.KeSIMPUIAN ..o 54
5.2. KeterbataSan ..........ccceevveieeiieieiie e 55
5.3.SAIAN i 56
DAFTAR PUSTAKA ittt sttt 58

LAMPIRAN-LAMPIRAN... ..ottt 60



