
vii 
 

DAFTAR ISI 

 
SURAT PERNYATAAN KARYA SENDIRI ...................................................... i 
LEMBAR PENGESAHAN SKRIPSI ................................................................. ii 
ABSTRACT .......................................................................................................... iii 
ABSTRAK ............................................................................................................ iv 
KATA PENGANTAR ........................................................................................... v 
DAFTAR ISI…………………………………………………………………….vii 
DAFTAR TABEL…………………………………………………………..…...ix 
DAFTAR GAMBAR……………………………………………………………..x 
DAFTAR LAMPIRAN……………………………………………………….....xi 
 
BAB I     PENDAHULUAN 
A. Latar belakang penelitian ............................................................................. 1 
B. Rumusan masalah penelitian ...................................................................... 18 
C. Tujuan dan kontribusi penelitian ............................................................... 18 

1. Tujuan penelitian ........................................................................................... 18 

2. Kontribusi Penelitian ..................................................................................... 19 
 

BAB II KAJIAN PUSTAKA, HUBUNGAN ANTAR VARIABEL DAN 
RERANGKA KONSEPTUAL 
A. Kajian Pustaka ............................................................................................. 20 

1. Manajemen keuangan .................................................................................... 20 

2. Laporan keuangan.......................................................................................... 23 

3. Analisa laporan keuangan ............................................................................. 25 

4. Kinerja keuangan ........................................................................................... 40 

5. Definisi saham ............................................................................................... 43 

6. Investasi .......................................................................................................... 46 

7. Pasar modal .................................................................................................... 48 

B. Hubungan antar variabel dan Rerangka konseptual ............................... 52 
1. Hubungan antar variable ............................................................................... 52 

2. Rerangka konseptual ..................................................................................... 54 
 

BAB III METODE PENELITIAN 
A. Waktu dan tempat penelitian ..................................................................... 55 
B. Desain Penelitian .......................................................................................... 55 
C. Definisi dan Operasionalisasi Variabel ...................................................... 55 

1. Defenisi Variabel ........................................................................................... 55 

2.   Operasionalisasi Variabel ............................................................................ 57 

D. Populasi dan Sampel Penelitian .................................................................. 59 
1. Populasi Penelitian ........................................................................................ 59 

2. Sampel Penelitian .......................................................................................... 60 
 

 

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



viii 
 

E. Teknik Pengumpulan Data ......................................................................... 61 
F. Metode analisis ............................................................................................. 61 

1. Analisis deskriptif .......................................................................................... 62 

2. Uji stasioneritas .............................................................................................. 62 

3. Metode regresi data panel ............................................................................. 63 

4. Pemilihan model regresi data panel ............................................................. 65 

5. Pengujian Hipotesis ....................................................................................... 66 
 

BAB IV HASIL DAN PEMBAHASAN 
A. Gambaran umum perushaaan .................................................................... 68 

1. PT INDAL ALUMINIUM INDUSTRY Tbk. ............................................ 68 

2. PT STEEL PIPE INDUSTRY OF INDONESIA Tbk. .............................. 69 

3. PT LION METAL WORKS Tbk. ................................................................ 69 

4. PT LIONMESH PRIMA Tbk. ..................................................................... 70 

5. PT PELANGI INDAH CANINDO Tbk. .................................................... 71 

B. Analisis deskriptif statistik .......................................................................... 71 
C. Analisis Kelayakan Data (Uji Stasioner) ................................................... 73 

1. Uji Stasioner DER………………………………………………………68 
2. Uji Stasioner ROE………………………………………………………69 
3. Uji Stasioner EPS……………………………………………………….70 
4. Uji Stasioner HS (Harga Saham) ……………………………………71 

D. Analisis regresi data panel .......................................................................... 77 
1. Common Effect ............................................................................................... 77 

2. Fixed Effect .................................................................................................... 78 

3. Random Effect ................................................................................................ 80 

E. Pemilihan model regresi data panel ........................................................... 81 
1. Uji chow ......................................................................................................... 81 

F. Hasil Pengujian Hipotesis ............................................................................ 82 
1. Secara parsial (uji t) ....................................................................................... 82 

2. Koefisien determinasi (R2) ........................................................................... 83 

G. Analisis regresi data panel .......................................................................... 84 
H. Pembahasan hasil penelitian ....................................................................... 85 

1. Debt To Equity Ratio (DER) ........................................................................ 85 

2. Return On Equity (ROE) ............................................................................... 86 

3. Earning Per Share (EPS) .............................................................................. 86 
 

BAB V SIMPULAN DAN SARAN 
A. Simpulan ....................................................................................................... 88 
B. Saran ............................................................................................................. 88 
 

DAFTAR PUSTAKA .......................................................................................... 91 

LAMPIRAN……………………………………………………………………. 94 

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




