[bookmark: _Hlk4509459][bookmark: _Hlk5716258][bookmark: _Hlk9899556][bookmark: _Toc9897984][bookmark: _Toc416797358][bookmark: _GoBack]DAFTAR ISI

PENGESAHAN	i
ABSTRAK	ii
ABSTRACT	iii
KATA PENGANTAR	iv
DAFTAR ISI	vi
DAFTAR TABEL	viii
DAFTAR GAMBAR	ix
DAFTAR LAMPIRAN	x
DAFTAR GRAFIK................................................................................................................................. xi
BAB I PENDAHULUAN	1
A.	Latar Belakang Masalah	1
B.	Identifikasi Masalah	6
C.	Batasan Masalah	7
D.	Batasan Penelitian	7
E.	Rumusan Masalah	8
F.	Tujuan Penelitian	8
G.	Manfaat Penelitian	8
BAB II KAJIAN PUSTAKA	10
A.	Landasan Teori	10
1.	Efisiensi Pasar Modal ( Efficient Market Hypotesis )	10
2.	Tingkat Efisiensi Pasar Modal	11
3	Trading Volume Activity	13
4	Monday Effect	13
5	Estimasi potensi return positif atau return negatif	14
6	Saham	15
B.	Penelitian Terdahulu	15
C.	Kerangka Berpikir	25
D.	Hipotesis Penelitian	26
1.	Kerangka Pemikiran	26
2.	Hipotesis	28
BAB III Metodologi Penelitian	29
A.	Objek Penelitian	29
B.	Metode dan Desain Penelitian	29
C.	Variabel Penelitian	31
1.	Return Saham (r)	31
2.	Volume Perdagangan	32
D.	Teknik Pengumpulan Data	32
E.	Teknik Pengambilan Sampel	33
F.	Teknik Analisis Data	34
BAB IV Hasil Analisis dan Pembahasan	40
A.	Gambaran Umum Objek Penelitian	40
B.	Analisis Deskriptif	40
C.	Hasil Penelitian	43
1.	Uji Paired T- Test	43
2.	Uji Logistic Regression	47
D.	Pembahasan	51
BAB V SIMPULAN DAN SARAN	56
A.	Simpulan	56
B.	Saran	57
Daftar Pustaka	59

















DAFTAR ISI


 


 


PENGESAHAN


................................


................................


................................


............................


 


i


 


ABSTRAK


 


................................


................................


................................


................................


..


 


ii


 


ABSTRACT


 


................................


................................


................................


...............................


 


iii


 


KATA PENGANTAR


 


................................


................................


................................


....................


iv


 


DAFTAR ISI


 


................................


................................


................................


...............................


vi


 


DAFTAR TABEL


 


................................


................................


................................


.......................


viii


 


DAFTAR GAMBAR


 


................................


................................


................................


.....................


ix


 


DAFTAR LAMPIRAN


 


................................


................................


................................


...................


x


 


DAFTAR GRAFIK................................................................................................................


................. xi


 


BAB 


I 


PENDAHULUAN


 


................................


................................


................................


................


1


 


A.


 


Latar Belakang Masalah


 


................................


................................


................................


..


1


 


B.


 


Identifikas


i Masalah


................................


................................


................................


........


6


 


C.


 


Batasan Masalah


 


................................


................................


................................


............


7


 


D.


 


Batasan Penelitian


 


................................


................................


................................


..........


7


 


E.


 


Rumusan Masalah


 


................................


................................


................................


..........


8


 


F.


 


Tujuan Penelitian


 


................................


................................


................................


...........


8


 


G.


 


Manfaat Penelitian


 


................................


................................


................................


.........


8


 


BAB II 


KAJIAN PUSTAKA


 


................................


................................


................................


...........


 


10


 


A.


 


Landasan Teori


 


................................


................................


................................


.............


 


10


 


1.


 


Efisiensi Pasar M


odal 


( Efficient Market Hypotesis )


 


................................


....................


 


10


 


2.


 


Tingkat Efisiensi Pasar Modal


 


................................


................................


....................


 


11


 


3


 


Trading Volume Activity


 


................................


................................


............................


 


13


 


4


 


Monday Eff


ect


 


................................


................................


................................


..........


 


13


 


5


 


Estimasi potensi 


return 


positif atau 


return 


negatif


 


................................


......................


 


14


 


6


 


Saham


................................


................................


................................


......................


 


15


 


B.


 


Penelitian Terdahulu


 


................................


................................


................................


....


 


15


 


C.


 


Kerangka Berpiki


r


 


................................


................................


................................


.........


 


25


 


D.


 


Hipotesis Penelitian


 


................................


................................


................................


......


 


26


 


1.


 


Kerangka Pe


mikiran


 


................................


................................


................................


..


 


26


 


2.


 


Hipotesis


 


................................


................................


................................


..................


 


28


 


B


AB


 


III


 


Metodologi Penelitian


 


................................


................................


................................


...


 


29


 




DAFTAR ISI     PENGESAHAN ................................ ................................ ................................ ............................   i   ABSTRAK   ................................ ................................ ................................ ................................ ..   ii   ABSTRACT   ................................ ................................ ................................ ...............................   iii   KATA PENGANTAR   ................................ ................................ ................................ .................... iv   DAFTAR ISI   ................................ ................................ ................................ ............................... vi   DAFTAR TABEL   ................................ ................................ ................................ ....................... viii   DAFTAR GAMBAR   ................................ ................................ ................................ ..................... ix   DAFTAR LAMPIRAN   ................................ ................................ ................................ ................... x   DAFTAR GRAFIK................................................................................................................ ................. xi   BAB  I  PENDAHULUAN   ................................ ................................ ................................ ................ 1   A.   Latar Belakang Masalah   ................................ ................................ ................................ .. 1   B.   Identifikas i Masalah ................................ ................................ ................................ ........ 6   C.   Batasan Masalah   ................................ ................................ ................................ ............ 7   D.   Batasan Penelitian   ................................ ................................ ................................ .......... 7   E.   Rumusan Masalah   ................................ ................................ ................................ .......... 8   F.   Tujuan Penelitian   ................................ ................................ ................................ ........... 8   G.   Manfaat Penelitian   ................................ ................................ ................................ ......... 8   BAB II  KAJIAN PUSTAKA   ................................ ................................ ................................ ...........   10   A.   Landasan Teori   ................................ ................................ ................................ .............   10   1.   Efisiensi Pasar M odal  ( Efficient Market Hypotesis )   ................................ ....................   10   2.   Tingkat Efisiensi Pasar Modal   ................................ ................................ ....................   11   3   Trading Volume Activity   ................................ ................................ ............................   13   4   Monday Eff ect   ................................ ................................ ................................ ..........   13   5   Estimasi potensi  return  positif atau  return  negatif   ................................ ......................   14   6   Saham ................................ ................................ ................................ ......................   15   B.   Penelitian Terdahulu   ................................ ................................ ................................ ....   15   C.   Kerangka Berpiki r   ................................ ................................ ................................ .........   25   D.   Hipotesis Penelitian   ................................ ................................ ................................ ......   26   1.   Kerangka Pe mikiran   ................................ ................................ ................................ ..   26   2.   Hipotesis   ................................ ................................ ................................ ..................   28   B AB   III   Metodologi Penelitian   ................................ ................................ ................................ ...   29  

