DAFTAR ISI

PERNYATAAN KEASLIAN SKRIPSI ..o i
PERSETUJUAN SIDANG SKRIPSI......ooiiiiie e ii
PERSETUJUAN DOSEN PEMBIMBING SKRIPSI........ccoooiiiiies iv
PERSETUJUAN TIM PENGUJI SKRIPSI........cooiiiiiiiiiiiee e v
KATA PENGANTAR ..ot ite sttt sae et e st st st sbe e beesbeesbeesaeesanesnneenseens Vi
ABSTRAK ..ttt e ek et sheeeb e eut e e a b e e bt et e bt e e beeeaeeeaeeeneeteen iX
ABSTRACT £.. 74 S0 G " oo .. ... S AR ). Y. X
DAFTAR IS B A ey, A ot Wn SN . W S, . eeenee Xi
DAFTAR GAMBAR ...ttt ettt ettt st st e ste e st e sbeesseesatesabesasasnteesstesatenseesnsesane Xiv
DAFTAR TABEL ...ttt st ettt esbt e e e saeeeane e kg be e aee XV
DAFTAR LAMPIRAN ...ttt sttt sbe e saeasaeeshee e xvi
BAB | PENDAHULUAN .....ooitiieieieseetestt sttt sttt sbe et sneesesaesaeeabesseenessbesbeeneenne 1
1.1 Latar BIAKANG .....cc.eoviiiiiiieiiitisii ettt bbb 1
1.2 RUMUSAN MASIAN ..ot b 13
1.3, TUJUAN PENEIITIAN. ... .oiitiieiiiiiitieie ettt 14
1.4 Manfaat PeNEIITIAN ..........cocoiiiiiiiieieieie et 15
1.4.1 Manfaat TEOFILIS.....ccueu i iueuieie et sttt 15
1.4.2 Manfaat PrakuiS.........cccoiiiiiireie et 15

1.5 Batasan PENetiaN ..........cccooiiiiiiiiiceee e 16
BAB [l KAJIAN TEORI ..ottt st st e e 17
2.1 LaNdasan TEOM ......ciueiieiieieeeiiesie et 17
2.1 1 TEON SINYAL...cciiiiiiic e 17
2.1.2 Harga SANAM.......oiiiieiie e et s 18

Xi


file:///C:/Users/User/Downloads/SKRIPSI-Ahmad%20Muammal%20Rachmat-0106041910046%20(REV1).docx%23_Toc137818613

2.1.3 Earning Per SNAre ..........ccccoiiiiiiiiiice e 19

2.1.4 Price TO BOOK ValUE ........ccoiiiiiiiiicc e 20
2. 1.5 RELUIN ON ASSEL ...ttt 20
2.1.6 REtUrN ON EQUILY ....ooveieiiiieee e 22
2.2 Keterkaitan Penelitian Terdahulu............cooeoiiiieiiineiiecee 22
2.3 Keterhubungan Antar Variable...............ccccvveiiiicie e 31
2.3.1 Pengaruh Earning Per Share dengan Harga Saham..................c.......... 31
2.3.2 Pengaruh Price Book Value dengan Harga Saham.............c...c.ccccuee.. 32
2.3.3 Pengaruh Return On Asset dengan Harga Saham.................ccccecveneeee. 33
2.3.4 Pengaruh Return On Equity dengan Harga Saham..............cccccccvvennnee. 34
2.4 MOGEI ANGLISIS ...ttt sre bbbt 35
BAB IIl METODOLOGI PENELITIAN ...oouieiiiieieieneeit et 36
3.1 JENIS PENEIILIAN ...ttt et e 36
3.2 Populasi dan Sampel Penelitian ............ccccceeiieieiieciieerie e i e sneea 36
3.3 Jenis Data, Sumber Data, dan Skala Pengukuran............c.cccoccovevveveeneennenn. 38
3.4 Variabel dan Definisi Operasional .............ccooeieiiiiiininniie e 38
3.5 Teknik Pengumpulan Data ...........cccooeiiiiiieiiieienc i 42
3.6 Metode Analisis Data dan Pengujian HIpOteSIS .......cccevivvrrrereiieinerieannnn 42
3.6.1 Statistik DeSKIIPEIT.........ciiieiirieiie e 42
3.6.2 Uji ASUMST KIASTK.......cviiiiiiiiiiniiiiiiieieie e 43
3.6.3 Uji Kelayaan Model (Ui F).....coooiiiiiiieeeeee e 44
3.6.4 Regresi Linier Berganda ..........cccccvevieiiiieiie s 44
3.6.5 Pengujian HIPOLESIS .....occvveiiieiie i 45
BAB IV ANALISA DATA DAN PEMBAHASAN .....coooiiiieeeeeee e 47
4.1 ANALISA DA .....covveeiiiicc e 47

Xii



4.1.1 Analisis Statistik DesKriptif ..o 47

4.1.2 Uji ASUMST KIASTK......coviiiiiiiiiicee e 49
4.1.3 Uji SEALSEK F ..o 51
4.1.4 Uji Regresi Linier Berganda...........ccocveoererenenenenieieiesesie e 52
B.1.5 UJi T-ESE oo eeee s seees e es e s e s es e es e ee s ees e es e an e 53
4.1.6 Koefisien Determinasi (R2)..........cocovveeeerieereesseeseeetssesesessssenenes 55

4.2 PeMDENASAN ...ttt sre ket b bbbkttt 55
4.3 Implikasi Penelitian ...........ccooeiiiiiiieie e 60
O I 11110 112 T I =T PSSR 60
4.3.2 IMPHKAST PraKLIS ......ccvvieieivieiieiieiii et sae e snsennasnne e 61

4.4 Keterbatasan Penelitian ... 62
BAB V SIMPULAN DAN SARAN ....cuttiiieieenieste ettt st siee e stesseesbesneessesnnesesees 63
5.1 SIMPUIAN .. eeetee et e s e sra e e e eneesbeeseeanneansannesnre e 63
OL2/ JENREIN .. NESSUUNR ... (— N ... (. Sy, . N .. 64
DAFTAR PUSTAKA L.ttt ettt ettt be e sat e satesabesabe e deeaneesbeeese eaneeane 65
LAMPIRAN .ttt s et et shte st et e et e bt esbeeesbeeateebeeabeaebeesaeeeas A-1

xiii



