DAFTAR ISl

SURAT PERNYATAAN KARYA SENDIRI ....ccccooiiiiiie e i
LEMBAR PENGESAHAN SKRIPSI ....ooiiiece e I
AB ST RACT ettt ii
AB ST R AK e v
KATA PENGANTAR ettt ee e v
DAFTAR ISL. .ttt et viii
DAFTAR TABEL ... Xii
DAFTAR GAMBAR ..ottt Xiii
DAFTAR LAMPIRAN ..ot Xiv
BAB I PENDAHULUAN
A. Latar Belakang Penelitian .............ccccocoeiviieiiiiiiiiiieeiecee e 1
B. Rumusan Masalah.............cccoocoiiiiiiiiiiiicce e 11
C. Tujuan dan Kontribusi Penelitian .............cccccoeieviiiiiiiiiiiiicieeeecee e 11
1. Tujuan Penelitian ..........cccoceeveiuieiiiiieiieieeieceeee et 11
2. Kontribusi Penelitian...........cccoeiiiriiiiinieieieeiececececeeeeeeeae 12

BAB Il KAJIAN PUSTAKA, RERANGKA PEMIKIRAN DAN
HIPOTESIS

A. Kajian Pustaka .........ccccceeiiiiiiiiiiieeee e 13
1. Teori Sinyal (Signalling Theory) .......c.cccccevviirniiiniiciniieenneen. 13

2. SAhAM. ..eiiiiiiii e 14

1. Definisi Saham .......ccccceeiiiiiiiniiiiniiiiiccec e 14

2. Jenis — Jenis Saham .......ccccccevviiiniiiiniiiiiiicec 15

3. Analisis Harga Saham .........cccccoviiiniiiniiiiiiiece, 17

3. Analisis Laporan Keuangan ............cccocceevviiiniiiiinieinneennn. 18

1. Definisi Laporan Keuangan............cccocveeviiieniieeinnnennnne. 18

viii

https://lib.mercubuana.ac.id



BAB Il

2. Tujuan Laporan Keuangan ............ccccccveeeeviiiieeenciieeeens 19

3. Keterbatasan Laporan Keuangan .............ccccceeevvvieennnnnen. 20
4. Analisis Rasio Keuangan...........ccccoecvveieeriiieieniiiieeeeiiiee e 21
1. Definisi Rasio Keuangan............cccoeeevvveeeniiiieeeninieeeeenee, 21

2. Keunggulan dan Keterbatasan Analisis Rasio Keuangan . 21

3. Jenis — Jenis Rasio Keuangan ...........ccccoeeeciviiiiieeenennnnns 23

5. Return Saham ... 30
6. Current Ratio ........coooiiiiiiiiiiiiiiiiicee e 31
7. Total ASSets TUIMOVET .....ccoouuiiiiiiiiiieeiiiiieee et 32
8. Debt to Equity Ratio .........covveiiiiiiiiiiiiiiieeeeeeeiiieeee e, 33
9. Return 0N ASSELS ...cceeiiiiiiiiiiiiieeeeeieeriiieeeee e 34
10.Penelitian Terdahulu ............ccccoiiiiiiie 35

. Rerangka PemikKiran............cccccvvveiieeiinniiiiiiiiieee e 44

METODE PENELITIAN

A. Waktu dan Tempat Penelitian .............ccoeeeuvvvieieeeeeeeniiiiiiieeeeeen, 48
B. Desain Penelitian ..........cccceeeiiiiiiiiniiiiieeiiieeeeieee e 48
C. Definisi dan Operasional Variabel ............ccccooevenininenininiene 49
D. Populasi dan Sampel Penelitian...........ccccoeeeiviiiiiniiinicininenn. 53
1. Populasi Penelitian ............cccceeiiiiiiiieiniiiiieeeiieeeeeieee e 53
2. Sampel Penelitian.............coooviiiiiiiiiiiiiiieniiie e 53

X

https://lib.mercubuana.ac.id



E. Teknik Pengumpulan Data............ccccccevieiiiiiiieeiniiieeeiiee e, 55

F. Metode ANaliSiS ....c.eeeveiiieriiieiiiieiiiee e 56
1. Statistik Deskriptif .......cc.ceeeviiiiiiiiiiiiiieeeiiee e 56
2. Uji Asumsi Klasik dan Kualitas Instrumen...........ccccceevveennee. 56

a. UJi NOormalitas ........ooeeeviiiiiiieeeieeiiiiiieeee e 56
b. Uji Multikolonieritas..........cccuvvveeeeeeeeereiiiiiiiieeeeeeeeiieeeeenn 57
c. Uji HeteroskedastiSitas. ........ueeeeeeeeciivieieeeeeeeenriiiiieeeeeeeenns 58
d. Uji Autokorelasi .....cccoevvviiiiiieeeieiiiiiieeeee e 59
3. Uji HIPOLESIS ..vvvviiiieeeeeeeeiiiiieeee et e e e e eee e e 60
a. Koefisien Determinasi (R) ..........ooveeueeeeeeeeeeereeeeeereennns 60
b. Uji Signifikansi Simultan (Uji Statistik F)............cccceee. 61
c. Uji Signifikan Parameter Individual (Uji Statistik t).......... 62
4. Uji Analisis Regresi Berganda............cccccvvveeieiiiiiiciiiiiiieeeen, 62

BAB IV HASIL DAN PEMBAHASAN

A. Gambaran Umum .......cccooviiiiiiiiiiieeece e 63
B. Statistik Deskriptif .........ccovviiiiiiiiiie e 64
C. Uji Asumsi dan Kualitas Instrumen Penelitian ........................... 66
L. Uji NOrmalitas ........eevvuiieiiieiiiiieiiieeeiieceeeeceec e 67
2. Uji Multikolonieritas ..........ccccceevvieeriieeniieeinieeinieeenieeene 71
3. Uji Heteroskedastisitas .......c..cccceecveeerviieeriieeinieeenieeenieeens 72
4. Uji AUtOKOTEIAST ..evvviieiiiiiiieiiiiiie et 73
D. Uji Kelayakan Model ..........ccoooviiiiiiiiiiiiiiceeeeeee e 74
1. Uji Koefisien Determinasi (RZ) e 74
X

https://lib.mercubuana.ac.id



2. Uji Signifikasi Simultan (Uji F) ...ococooviiiiiiiiiiieee 75

E. Pengujian HIPOteSIS ......cccccviiiiiriiiieeiiiiiieeeeiiieeeeiieeeeeeiveee e 77
1. Uji Signifikasi Parameter Individual (Uji-t) ........cccceeeneee. 77
2. Uji Analisis Regresi Linear Berganda ...........cccccceevieeenne.. 79
F. Pembahasan ........cccoocoiiiiiiiiiiiiicccceeee 81

BABYV  KESIMPULAN DAN SARAN

A, KesImpulan ..........oooeeiiiiiiiiiiiieeeeeeee e 84

B, Saran ..o 85

DAFTAR PUSTAKA .ottt 87

LAMPITAN ...viiiiiiieiiiieieeee et e e e et e e e e e e e st eeaeeeeesnnneraanaaaeaeeans 81
Xi

https://lib.mercubuana.ac.id



	DAFTAR ISI



