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ABSTRAK 

 

 

HARTONO. Pengaruh Bid Ask Spread dan Market Value Terhadap Holding 

Period Pada Saham Indeks LQ-45 Periode Januari 2013-Januari 2014. Skripsi, 

Jakarta: Program Studi Pendidikan Ekonomi, Konsentrasi Pendidikan AKuntansi, 

Jurusan Ekonomi dan Administrasi, Fakultas Ekonomi, Universitas Negeri 

Jakarta. 2015. 

 

Penelitian ini bertujuan untuk menganalisis pengaruh bid ask spread dan market 

value terhadap holding period pada saham Indeks LQ-45 periode Januari 2013-

Januari 2014. Penelitian ini dilakukan sebagai penelitian kausal komparatif 

dengan pendekatan kuantitatif. Populasi dalam penelitian ini adalah seluruh saham 

perusahaan berjumlah 45 emiten yang tercatat dalam indeks LQ-45 selama 

periode Januari 2013-Januari 2014. Jumlah sampel dalam penelitian ini sebanyak 

32 saham perusahaan. Teknik pengambilan sampel menggunakan teknik simple 

random sampling. 

 

Hasil penelitian ini menunjukkan bahwa bid ask spread memiliki pengaruh 

negatif dan tidak signifikan terhadap holding period sehingga tidak sesuai dengan 

hipótesis pertama yang menyatakan bahwa bid ask spread memiliki pengaruh 

signifikan terhadap holding period. Market value memiliki pengaruh postif dan 

signifikan terhadap holding period sehingga sesuai dengan hipotesis kedua yang 

menyatakan bahwa market value berpengaruh signifikan terhadap holding period. 

Bid ask spread dan market value secara bersama-sama berpengaruh signifikan 

terhadap holding period sehingga sesuai hipótesis ketiga yang menyatakan bahwa 

bid ask spread dan market value secara bersama-sama berpengaruh signifikan 

terhadap holding period. Besarnya koefisien determinasi (R
2
) sebesar 22,1% yang 

berarti besarnya pengaruh bid ask spread dan market value terhadap holding 

period adalah sebesar 22,1%. 

 

Untuk penelitian selanjutnya, hasil penelitian ini menyarankan memasukkan 

variabel bebas lain yang berpotensi memberikan kontibusi terhadap perubahan 

holding period, seperti varian return, likuiditas perusahaan, dividend payout ratio 

serta diharapkan mencoba saham IHSG. 

 

 

Kata Kunci: bid ask spread, market value, dan holding period. 
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ABSTRACT 

 

 

 

HARTONO. The Influence of Bid Ask Spread and Market Value on Holding 

Period In Stock Index LQ-45 for the Period of January 2013-January 2014. 

Undergraduate Thesis, Jakarta: Study Program of Economic Education, 

Concentration In Accounting Education, Departement of Economic and 

Administration, Faculty of Economics, State University of Jakarta. 2015. 

 

 

This study aimed to analyze the influence of bid ask spread and market value on 

holding period in stock index LQ-45 for the period of January 2013-January 

2014. Thus study was conducted as a causal comparative research with a 

quantitative approach. Population of this study is all shares of the company 

amounted to 45 issuers listed in index LQ-45 over the period January 2013-

January 2014. The amount of samples in this study were 32 shares of the 

company. The sampling technique using simple random sampling. 

 

The results indicate that the bid ask spread has a negative influence and 

significant to the holding period that is not in accordance with the first hypothesis 

stating that the bid ask spread has a significant influence on the holding period. 

Market value has a positive and significant influence on the holding period so in 

accordance with the second hypothesis which states that the market value 

significantly influence the holding period. Bid ask spread and market value 

together significantly influence the holding period so that it fits the third 

hypothesis which states that the bid ask spread and market value together 

significantly influence the holding period. The coefficient of determination (R
2
) of 

22.1%, which means that the influence of bid ask spread and market value on 

holding period amounted to 22.1%. 

 

 

This study suggests for the future  research to include more another potentially 

independent variable, contributing to changes in the holding period, such as 

variant returns, liquidity of the company, as well as the dividend payout ratio was 

expected to try IHSG. 

 

 

Keywords: bid ask spread, market value, and the holding period. 
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Puji syukur penulis panjatkan kehadirat Tuhan Yang Maha Esa atas segala 
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