DAFTAR ISI

LEMBAR PENGESAHAN LAPORAN TUGAS AKHIR............ Error! Bookmark not defined.
SURAT PERNYATAAN LAPORAN TUGAS AKHIR............... Error! Bookmark not defined.
RINGKASAN ...t Error! Bookmark not defined.
KATA PENGANTAR ..ot Error! Bookmark not defined.
D Y B Y OSSR v
DAFTAR TABEL ...ttt Error! Bookmark not defined.
DAFTAR GAMBAR ..ottt Error! Bookmark not defined.
DAFTAR LAMPIRAN ...ttt Error! Bookmark not defined.
BAB L. Error! Bookmark not defined.
PENDAHULUAN ..ot st e Error! Bookmark not defined.

1.1  Latar Belakang ... . Error! Bookmark not defined.
1.2 Rumusan Masala ................................ rror! Bookmark not defined.
BAB ... .................................... ror! Bookmark not defined.
TINJAUAN PUSTAKAL . ...ttt e aiben st e ror! Bookmark not defined.
2.1  Teori Portof@ho ................... ... rror! Bookmark not defined.
2.2  Capital As icing Model (CAPM) iie.............. . Error! Bookmark not defined.
2.2.1  Pengujian Terhadap CAPM ......o0.........ctee...... Error! Bookmark not defined.
2.2.2 FCAPM ... Wl Error! Bookmark not defined.

2.2.3  Kritik Roll' (2977) Terhadap CAPM ... Error! Bookmark not defined.
2.2.4 Pengujian CAP 8= [ Error! Bookmark not defined.

2.3 Arbitrage Pricing Theory (APT)....cccevviieiiecieiie s, Error! Bookmark not defined.
2.4 Kerangka PemiKiran ...........ccccoooeiiiiinininencieisees Error! Bookmark not defined.
2.5  Hipotesis Penelitian......cccoiiieiieieiiiiieiie e, Error! Bookmark not defined.
BAB T ..o Error! Bookmark not defined.
TUJUAN DAN MANFAAT .o Error! Bookmark not defined.
3.1 Tujuan Penelitian........ccccoooeviiiiieiiie e Error! Bookmark not defined.
3.2 Manfaat Penelitian..........c.ccoovviiininiinieinisecec e Error! Bookmark not defined.
BAB IV . Error! Bookmark not defined.
METODE PENELITIAN .....ooiiiiiiiiie e Error! Bookmark not defined.
4.1 JenisPenelitian ..o Error! Bookmark not defined.
4.2  Objek dan Subjek Penelitian...........cc.ccooeviriiinncnnnnnn. Error! Bookmark not defined.
4.3 Populasi dan Sampel Penelitian............c.ccccooeeieinennnenn, Error! Bookmark not defined.
4.4 Jenisdan SUMbDEr Data .........ccocevevvevvereeie e Error! Bookmark not defined.
45  Teknik Pengumpulan Data ...........ccccoeevveieiiecie e, Error! Bookmark not defined.
4.6  Operasionalisasi Variabel .........c.cccccocveviviiiiiiiiiececn, Error! Bookmark not defined.



47 Metode ANAliSIS DAta .......vvevveveiiiiiiiiieeeeeeeeee e Error! Bookmark not defined.

4.7.1 Uji Wilcoxon Untuk Dua Sampel Berpasangan (Paired Sample Test)............ Error!
Bookmark not defined.

4.7.2 Uji Mann Whitney Untuk Dua Sampel Berbeda (Independent Sample Test) . Error!
Bookmark not defined.

4.7.3 Uji Akurasi dengan Mean Signed Prediction Error (MSPE) Error! Bookmark not
defined.

BAB V oo Error! Bookmark not defined.
HASIL DAN PEMBAHASAN ......oootiintseeee s Error! Bookmark not defined.
5.1 Hasil Penelitian ..........cccccooviiiin i Error! Bookmark not defined.
51.1 Hasil Perhitungan Actual Return Saham JI1 30.......... Error! Bookmark not defined.

512 Hasil Perhitungan Expected Return dengan Capital Asset Pricing Model (CAPM)
Error! Bookmark notd

5.1.3 Hasil Perhitunga 0 e Pricing Theory (APT)

514 Hasil Uji E etode CAPM dan APT
Error! E e

5.15 Hasil Uji Beda Expected Return Model CAPM dan APT ..... Error! Bookmark not

defined.

5.1.6 Hasil F Menentukan Akurasi Model

5.2 PembanaS AN . o i e ettt Error! Bookmark not defined.
BAB VI ..o e Error! Bookmark not defined.

KESIMPULAN DAN SARAN ... Error! Bookmark not defined.
6.1  KeSIMpPUlan ..o Error! Bookmark not defined.
6.2 Saran......cccooeo.. e e Error! Bookmark not defined.

DAFTAR PUSTAKA ....ccoooereeneer 0t e esseesesssessnsans Error! Bookmark not defined.

Lampiran L. LOA ..o e Error! Bookmark not defined.

Lampiran 2. Full Paper dan Plagiarism Check ..........c.ccccccevivivennn. Error! Bookmark not defined.

Lampiran 3. Daftar Riwayat Hidup ..........c.cooveeiiiiiinicce Error! Bookmark not defined.

Lampiran 4. Surat Pengantar Bimbingan Untuk Dosen................. Error! Bookmark not defined.

Lampiran 5. Kartu Bimbingan...........cccoccevoiiiiniiic i Error! Bookmark not defined.

Lampiran 6. SKPI .......ccoviiiiieiie e Error! Bookmark not defined.

Lampiran 7. Data Sampel Penelitian ...........c.ccoooe i Error! Bookmark not defined.

Vi



