DAFTAR ISI

LEMBAR PERSETUJUAN PEMBIMBING ..........cccccoiiiiiiiiieen.
KATA PENGANTAR ..o
ABCTRAISEIR. " ... B e ee e e e
ABSTRALCT ... e s e n
DAFTAR ISH ... s
DAMRAR TABEIE L. Uk e SRR e
DAFTAR GAMBAR ... ..o
DAFTAR LAMPIRAN ...
BAB | PENDAHULUAN. ... ...
1.1 Latar Belakang Masalah...........c.cccccccoveiieiiiiciieccce e,
1.2 Identifikasi Masalah ............cc.ccoeiiiiiniii
1.3 Pembatasan Masalah .............ccoceoiiiniiiiiiiincie s
1.4 Rumusan Masalah ..o
1.5 Tujuan Penelitian.........ccccoviiieiieeiicie e

1.6 Manfaat Penelitian.......cccooooooeeeii

BAB 1 KAJIAN PUSTAKA ...ttt
AL RarapOka Beain 4 . ... L. LK. AL EH S

2.1.1 Signalling Theory ...

2.1.2 Pasar Modal..........cccooiiiiiiiiiiiece e

2.1.3 Instrumen Pasar Modal.............ccoovveiiiineniiicics

2.1.4 Penilaian Saham .........oooveeiiiiio e

Vil

Vi

vii

Xi

xii

11

il

3l

12

14

17



2.1.5 Price Earning Ratio (PER) ......c.cccevvveeieiieciece e

2.1.6 Price to Book Value (PBV).......ccccceveiiveieeieciece

2oiny Sizegn. . WL . HYE N B W . N ..

2.1.8 Earning Growth.........cccccceevvieiniiececeere e

2.1.9 CUIrent RALIO. .......ccveveiirieiceceseeese e
2.1.10 Return On Equity (ROE) ......ccccoviieieeie e
2.1.11 Return On AsSets (ROA) ......covevecieieerece e

2.2 Penelitian Terdahulu ... el e
2.3 Kerangka BerfiKir..........cccoocviviinievinin e,
4. HipGIESIST .. ..... ... 0. ... . (ORI, ... .|
BAB 111l METODE PENELITIAN ....ccooiiiiiee e
3.1 Lokasi dan Waktu Penelitian............ccccoovviiiiinenc i
3.2 Populasi dan Sampel ...
2.1 Popties: . el . . IS S8 Wt ...

3.2.2. SAMPEL...oeiii

3.3 Jenis dan Sumber Data Penelitian .........cccccoovviieniiiinnnnn
3.4 Variabel Penelitian dan Defenisi Operasional ....................
3.4.1 Variabel Penelitian ...

3.4.2 Defenisi Operasional ..............c.ccvuiiveeicinidessiecainesiens

3.5 Teknik Pengumpulan Data..........ccoeriiiiininiiienc e
3.6 Teknik Analisis Data..........cccevvrereiiiiiisieiee e
3.6.1 Uji ASumsi KIaSIK .......ccoreriiiiiiiiiiicc e
3.6.1.1 Uji Normalitas ..........cccevveveerieiieenneiesieseeinns

viii

19

21

22

22

p.

25

26

27

31

34

35

35

35

35

35

36

36

36

" J

40

40

40

40



3.6.1.2 Uji Multikolonieritas ...........ccccocevvereiieinannns
3.6.1.3 Uji AUtOKOrelasi........ccccoveveeiieiieeinee e

3.6.1.4 Uji Heterokedastisitas..............ccevverveiveinannnns

3.6.2 Uji Regresi Berganda.............ccccevveveivieneeiesiieneennens

3.6.3 Uji HIPOESIS ...c.vveuveiiieieeie et

3.6.3.1 Uji F (Uji Secara Simultan) .........c.ccccevevurnee.

3.6.3.2 Uji Koefisien Determinasi (R?) ......ccccoovvven.

BAB IV HASIL DAN PEMBAHASAN ......ccooiiiiiieie e

4.1 HaSH PENEITIAN ... eeeeeeeeeeeeeeee

4.1.1 Gambaran Umum Sampel .........ccoovvvvieniiiiciincnen

4.1.2 Hasil Pengujian Data...........ccocvvviiiniinieiiieccee

4.1.2.1 Statistik Deskriptif..........cccocooeiiniiiiiiiinns
4.1.2.2 Uji Asumsi KIasiK..........cccoovveviniiiiiiiis
4.1.2.3 Analisis Regresi Berganda..............cccccoeevennnne
4.1.2.4 Uji Simultan (Uji F) oo

4.1.2.5 Koefisien Determinasi .......coooeeeeeeeeeeieieeieeenn,

4.2  Pembahasan Hasil Penelitian .........ccooueeeveeeeeiiieiiee

BAB V KESIMPULAN DAN SARAN .....cccociiiiic e

0.2 ResImpU . . A A e T

Bk QAN Y. e A M A A et rrrrae e raeerrren

DAFTAR PUSTAKA ..

LAMPIRAN

41

41

42

43

44

44

45

46

46

46

47

47

48

55

58

59

60

68

68

69

70



