DAFTAR ISI

SURAT PERNYATAAN KARYA SENDIRI ...ttt i
LEMBAR PENGESAHAN SKRIPSI ...t sss s st st s i
ABSTRACT ... iii
KATA PENGANTAR ..ot Vv
DAFTAR IS ..ottt vii
DAFTAR TABEL ..ottt X
DAFTAR GAMBAR ..ottt Xi
DAFTAR LAMPIRAN ..ottt Xii
BAB ..o 1
PENDAHULUAN ..ottt sesesenenas 1
A. Latar Belakang Penelitian...........cocooiiiceeee s 1
B. Rumusan Masalah Penelitian............cccocoiiiiiiinsiece e 9
C. Tujuan dan Kontribusi PENelitian ..o 10
1. TUuan PENEIITIAN .....c.iviiiei e 10

2. Kontribusi PENEITIAN ..........cooviiireie e 10
BAB 1] 11
KAJIAN PUSTAKA, RERANGKA PEMIKIRAN DAN HIPOTESIS.........cccccccovvviinnn, 11
AL KAJIAN PUSTAKA. ... 11
1. Manajemen KEUANJAN..........cccc.cieiiveiieeieeeee e 11

2. Investasi Pasar MOdal...............cccoiiiiiiiiiiieee e 11

3. TEOM SINYA ..o 12

4. REIUM SBNAM ..o 14

5. KiINerja KEUANGAN..........ccoiiiees e 15

6. Ringkasan Kajian Riset Terdahulu..............ccccccooviviiiiiciiiccceeceeeee e, 18

B. Rerangka PEMIKITAN...........c.ccooiiiiiiiiicecece e 21
C. Pengembangan HIPOLESIS. ..o 22
1. Pengaruh Earnings Per Share (EPS) terhadap Return Saham ...............c..cc......... 22

2. Pengaruh Price Earnings Ratio (PER) terhadp Return Saham. ...............ccccoc...... 22

3. Pengaruh Debt To Equity Ratio (DER) terhadap Return Saham. ...................... 23

vii

http://digilib.mercubuana.ac.id/



BAB ... 24

METODE PENELITIAN . ......cooiiiiiiiieceees st 24
A. Waktu dan Tempat Penelitian.............ccooviiceee e 24
B. Desain dan Jenis Penelitian ... 24
C. Definisi Variabel dan Operasionalisasi Variable ..., 25

1. Definisi Variabel Penelitian.............cccoccooiiiiiecee e 25
2. Definisi Operasionalisasi Variabel..............cccccocoeviiiiiisiicccececeee e, 25
D. Populasi dan SAMPEL..........cccooiii s 26
Lo POPUIBST ..o 26
2. SAMPEL .o 26
E. Jenis Data dan Metode Pengumpulan Data.............coovornnnnnininesees 28
F.  Metode ANAliSIS DALa ..........ccooiiiriiiiiceiec e 29
1. ANAlisiS DESKIIPLIT .......coooviiicce e 29
2. ANalisis KUalitas Data...........ccccoviiiiiiiiieisee e 30
3. UjJiE ASUMSH KIASIK ..o 31
4. Analisis Regresi Data Panel............ccooooicee e 34
5. Pemilihan Model Regresi Data Panel...............cccocooiiinnininecesee, 36
6. Uji Kesesuian Model Regresi Data Panel............ccccccoooeviiiicicicecccceieeeen, 40
7. UJEHIPOTESIS ... 41

BAB TV s 42

HASIL PENELITIAN DAN PEMBAHASAN ........coooiieeee et 42
A. Gambaran Obyek PENelItian .........cccocovviriiises e 42

1. PT. Astra Agro Lestari TOK.(AALI) ..o 42
2. PT. Sampoerna Agro ThK. (SGRO) ... 43
3. PT. Sinar Mas Agro Resources and Technology Thk. (SMAR) ........cccccovcvvunn. 43
4. PT. Tunas Baru Lampung ThK. (TBLA) ..o 44
5. PT. Dharma Samudera Fishing Indonesia Tbk. (DSFI) ........ccccccccoeviviviiiiviininnnn, 44
6. PT. Bisi International ThK. (BIST).....c.coooniniiissseeees e 45
7. PT. Central Proteina Prima ThK. (CPRO) .......cccccoviiiiierieceseese e, 45
B. Analisis Statistik DesKIPtif ...........ccccooviiiiiiiiiecee e 46
C. Analisis KUalitas Data..........c..cccovviriiiiniiiesiee e 48
viii

http://digilib.mercubuana.ac.id/



UJI SEASTONEIITAS. .......coocvoiviicc e 48

D.  Uji ASUMST KIASTK ..o 52

Lo UJENOIMAIITAS. .....cooviviiicccee e 52

2. UJEAULOKOIEIAST ... 53

3. UJi MUIIKOIINEAITTAS ... 54

4. Uji HeteroKedastiSItas ..............cccoeiiiiiiiiiiiieieeieese e 55

E. Analisis Regresi Data Panel ... 56
1. ComMMON EFFECL ... 57

2. FIXEU EFFECT ... 58

3. RANAOM EFFECES ... 60

F. Pemilihan Model Regresi Data Panel ... 62
UJIE CROW-TEST ... 62

G. Analisis Model Regresi Data Panel............coccocvinceseesens 63
H. Uji Kesesuaian Model Regresi Data Panel.............ccccocoevcvicicccciiiccceecece 65
1. Analisis Koefisien Determinasi () .o 65

2. UJESEALISEIK F oo 66

[ HASH UjJi HIPOTESIS ... 67
J. Pembahasan Hasil Penelitian ... 68
1. Pengaruh Earnings Per Share (EPS) terhadap Return saham...............c..cc......... 68

2. Pengaruh Price to Earnings Ratio (PER) terhadap Return saham ...................... 70

3. Pengaruh Debt to Equity Ratio (DER) terhadap Return saham ..............cc.co....... 71
BAB V..o 73
KESIMPULAN DAN SARAN .......ooootiiiiieisieeste et 73
AL KESTMPUIAN ... 73
B SAIAN-SAIAN ... 73
DAFTAR PUSTKA ...t 77
LAMPIRAN ...ttt ettt 80

IX

http://digilib.mercubuana.ac.id/





