
x 
 

DAFTAR ISI 

 

LEMBAR PERSETUJUAN PEMBIMBING ................................................... i 

LEMBAR PERSETUJUAN DAN PENGESAHAN ......................................... ii 

SURAT PERNYATAAN .................................................................................... iii 

ABSTRAK ........................................................................................................... iv 

ABSTRACT ......................................................................................................... v 

KATA PENGANTAR ......................................................................................... vi 

DAFTAR ISI  .................................................................................................. x 

DAFTAR TABEL .............................................................................................xiv 

DAFTAR GAMBAR .........................................................................................xv 

DAFTAR LAMPIRAN .....................................................................................xvi 

BAB I PENDAHULUAN .................................................................................... 1 

1.1 Latar Belakang ................................................................................................ 4 

1.2 Identifikasi Masalah ........................................................................................ 4 

1.3 Pembatasan Masalah ....................................................................................... 5 

1.4 Rumusan Masalah ........................................................................................... 5 

1.5 Tujuan Penelitian ............................................................................................ 6 

1.6 Manfaat Penelitian .......................................................................................... 7 

BAB II   KAJIAN PUSTAKA ............................................................................ 9   

2.1 Kerangka Teoritis ............................................................................................ 9 

2.1.1 Signaling Theory ....................................................................................... 9 

2.1.2 Bird-in-the Hand Theory ........................................................................... 10 



xi 
 

2.1.3 Saham ........................................................................................................ 11 

2.1.4 Harga Saham ............................................................................................. 14 

2.1.5 Laporan Keuangan .................................................................................... 18 

2.1.6 Return On Asset (ROA) ............................................................................ 20 

2.1.7 Return On Equity (ROE) ........................................................................... 20 

2.1.8 Debt Equity Ratio (DER) .......................................................................... 21 

2.1.9 Net Profit Margin (NPM) ............................................................................ 22 

2.1.10 Earning Per Share (EPS) .......................................................................... 23 

2.2 Penelitian Terdahulu ....................................................................................... 24 

2.3 Kerangka Berpikir ........................................................................................... 26 

2.4 Hipotesis Penelitian ......................................................................................... 29 

BAB III   METODOLOGI PENELITIAN ....................................................... 30 

3.1 Lokasi dan Waktu Penelitian .......................................................................... 30 

3.2 Populasi dan Sampel ....................................................................................... 30 

3.2.1 Populasi ..................................................................................................... 30 

3.2.2 Sampel ....................................................................................................... 30 

3.3 Variabel Penelitian dan Definisi Operasional ................................................. 31 

3.3.1 Variabel Penelitian .................................................................................... 31 

3.3.2 Definisi Operasional.................................................................................. 31 

3.4 Teknik Pengumpulan Data ............................................................................ 34 

3.5 Teknik Analisis Data ..................................................................................... 35 

3.5.1 Statistik Deskriptif .................................................................................... 35 

3.5.2 Uji Asumsi Klasik ..................................................................................... 35 



xii 
 

3.5.2.1 Uji Normalitas ........................................................................................... 36 

3.5.2.2 Uji Multikolinearitas  ................................................................................ 36 

3.5.2.3 Heteroskedastisitas .................................................................................... 36 

3.5.2.4 Uji Autokorelasi ........................................................................................ 37 

3.5.3 Analsis Regresi Linier Berganda .............................................................. 37 

3.5.4 Pengujian Hipotesis ................................................................................... 38 

3.5.4.1 Uji Parsial (Uji - t)..................................................................................... 38 

3.5.4.2 Uji Simultan (Uji–F) ................................................................................. 39 

3.5.4.3 Koefisien Determinasi ............................................................................... 39 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ................................... 40 

4.1 Hasil Penelitian ............................................................................................... 40 

4.1.1 Gambaran Umum Sampel ......................................................................... 40 

4.1.2 Analisis Data ............................................................................................. 42 

4.1.2.1 Analisis Statistik Deskriptif ...................................................................... 42 

4.1.2.2 Uji Asumsi Klasik ..................................................................................... 44 

4.1.2.2.1  Uji Normalitas .................................................................................... 44 

4.1.2.2.2 Uji Multikolinearitas  .......................................................................... 45 

4.1.2.2.3 Heteroskedastisitas  ............................................................................. 46 

4.1.2.2.4 Uji Autokorelasi .................................................................................. 47 

4.1.2.3 Analisis Regresi Linier Berganda ............................................................. 48 

4.1.2.4 Uji Hipotesis ............................................................................................. 49 

4.1.2.4.1 Uji Parsial (Uji-t)................................................................................. 49 

4.1.2.4.2 Uji Simultan (Uji–F) ........................................................................... 51 



xiii 
 

4.1.2.4.3 KoefesienDeterminasi (R
2
) ................................................................. 52 

4.2 Pembahasan ..................................................................................................... 52 

BAB V KESIMPULAN ...................................................................................... 61 

5.1 Kesimpulan ..................................................................................................... 61 

5.2 Saran ................................................................................................................ 63 

DAFTAR PUSTAKA .......................................................................................... 64 

  



xiv 
 

DAFTAR  TABEL 

 

Tabel 2.1 Ringkasan Penelitian Terdahulu ........................................................... 24 

Tabel 3.1Ringkasan Definisi Operasional ............................................................ 34 

Tabel 4.1 Pengambilan Sampel ............................................................................. 40 

Tabel 4.2 Perusahaan Sampel ............................................................................... 41 

Tabel 4.3Hasil Statistik Deskriptif ........................................................................ 42 

Tabel 4.4 Hasil Uji Normalitas ............................................................................. 44 

Tabel 4.5 Hasil Uji Multikolinearitas ................................................................... 45 

Tabel 4.6Hasil Uji Heterokedastisitas ................................................................... 46 

Tabel 4.7HasiUji Autokorelasi ............................................................................. 47 

Tabel 4.8 Hasil Regresi Linier Berganda .............................................................. 48 

Tabel 4.9Hasil Uji Parsial (Uji t) .......................................................................... 50 

Tabel 4.10 Hasil Uji Simultan (Uji-F) .................................................................. 51 

Tabel 4.11 Hasil Uji Koefisien Determinasi  ........................................................ 52 

 

 

 

  



xv 
 

DAFTAR GAMBAR 

 

Gambar 2.1. Kerangka Berpikir ............................................................................ 29 

  



xvi 
 

DAFTAR LAMPIRAN 

 

Lampiran A Tabulasi Data 

Lampiran A.1 Daftar Nama Perusahaa Sampel 

Lampiran A.2 Hasil Perhitungan Return On Asset (ROA) 

Lampiran A.3 Hasil Perhitungan Return On Equity (ROE) 

Lampiran A.4 Hasil Perhitungan Debt Equity Ratio (DER) 

Lampiran A.5 Hasil Perhitungan Net Profit Margin (NPM) 

Lampiran A.6 Hasil Perhitungan Earning Per Share (EPS) 

Lampiran A.7 Hasil Perhitungan Harga Saham 

Lampiran B Hasil Pengujian Data 

Lampiran B.1 Hasil Uji Statistik Deskriptif 

Lampiran B.2 Hasil Uji Asumsi Klasik 

Lampiran B.3 Hasil Regresi & Hipotesis 

Lampiran C Berkas Administratif  

Lampiran C.1 Permohonan Judul Skripsi 

Lampiran C.2 Nota Tugas 

Lampiran C.3 Surat Izin Penelitian 

Lampiran C.4 Daftar Riwayat Hidup 

 

 

 


