DAFTAR ISI

LEMBAR PERSETUJUAN DOSEN PEMBIMBING SKRIPSI................... ... ii
LEMBAR PENGESAHAN. ... 1\
SURAT PERNYATAAN MENGENAI ORIGINALITAS. ... %
KATA PENGANT AR, . e Vi
AB ST R AK . vii
ABSTRACT ...t e e e et et viii
DAFTAR ISL. et e e IX
DAFTAR GAMBAR. ... e Xi
DAFTAR TABEL. ...t i e, Xii
DAFTAR LAMPIRAN. ... xiii
BAB 1 PENDAHULUAN. ... ..o e 1
1.1 Latar Belakang.........cccoiiiiiiiiiiiiiiiin i e e 1

1.2 Rumusan Masalah...............ooo i 8

1.3 Tujuan Penelitian. .......oco.oiuiiiiiii i, 8

1.4 Manfaat Penelitian.............cooiiiiiiiiiiiiii e 9

BAB Il TINJAWAN PUSTAKA . ... e 10
2.1 Kajian Teorl. . ..oueiuititii i 10

211 PasarModal.........ooooiiiiiiii e 10

2.1.2 TeOori INVeStasi.....ovueueene it 11

2.1.3 Teori Sinyal (Signaling Teory)...........ccoovviviiiiiiiniinnnn 12

214 Saham........oooiiiiii e 14

215 HargaSaham............oooiiiiiiiii i e 15

2.1.6  Analisis Rasio Keuangan............cccocoiiiinininiiiannnn, 17

2.1.7 Return On Asset (ROA). . oo 18

2.1.8 Return On EQUity (ROE)........ccooviiiiiiiiiee 19

2.1.9 Earning Per Share (EPS)........c.ooiiiiiiiiiiiiiiiiea, 21

2.2 Penelitian Terdahulu................o 22

2.3 Kerangka BerfiKir............oooiviiiiiiiii e 25

2.4 UJiE HIPOTESIS. ...ttt 26

BAB Il METODE PENELITIAN. ..., 30
3.1 Jenis Penelitian..........cooviiiiiiiii i 30



3.2 0bjek Penelitian. ..........oooiiriieii i 30

3.3 Popolasi dan Sampel..........ccooiiiiiiiiiii e 30

3.4 Teknik Pengumpulan Data...........c.ccooveiiiiiiiiceec e 32

3.5 Definisi Oprasional ..............ccooouiiiiiiiiiiii e 32

3.6 Teknik Analisis Data...........cccoiiiiieiiii e, 33

3.7 Analisis Statistik Deskriptif..............ccooiiiiiiiiiiiii e 34

3.8 Uji ASUMST KIaSiK.....vieiiiiii e e 34

3.9 Estimasi Model Regresi Data Panel......................coooiiiiiivinn, 36

3.10 Koefisien Determinasi, Uji F, dan Pengujian Hipotesis..................42

BAB IV HASIL DAN ANALISIS DATA PENELITIAN. ..ot 45
4.1. Hasil Analisis Data...........ovieieiniiiiiii it 45

4.1.1. Analisis Statistik Deskriptif....................oc, 45

4.1.2. Uji Asumsi KIasiK..........oooeiiiiiiiiic 49

4.1.3. Estimasi Regresi DataPanel.........................coooiia, 52

4.1.4. Pemilihan Model Regresi DataPanel.............................. 55

4.1.5. Analisis Model Regresi Data Panel..................cc.cooooeni. 59

4.1.6. UJi HIPOtESIS. ....vniiti i 59

4.2, PeMBDENASAN. ... .ot e, 62

BAB YV HASIL PENUTUP. ...t e e 67
.1 Kesimpulan ......o.ooiiiii 67

Y 1 ¢ VR 67
DAFTAR PUST AK A . s 70
LAMPIRAN . .. e 76



