
DAFTAR ISI 

Halaman Judul  .................................................................................................... i 

Halaman Persetujuan Skripsi ............................................................................ ii 

Halaman Pengesahan Skripsi ........................................................................... iii 

Surat Pernyataan ............................................................................................... iv 

Abstrak................................................................................................................. v 

Abstract ................................................................................................................ vi 

Kata Pengantar ................................................................................................. vii 

Daftar Isi ............................................................................................................. ix 

Daftar Tabel ...................................................................................................... xii 

Daftar Gambar  ................................................................................................ xiii 

Daftar Lampiran .............................................................................................. xiv 

BAB I : PENDAHULUAN 

1.1. Latar Belakang Masalah ....................................................................... 1 

1.2. Rumusan Masalah ................................................................................ 9 

1.3. Tujuan Penelitian .................................................................................. 9 

1.4. Manfaat Penelitian .............................................................................. 10 

BAB II : LANDASAN TEORI 

2.1. Kajian Penelitian Terdahulu ............................................................... 12 

2.2. Tinjauan Teori .................................................................................... 15 

2.2.1. Teori Sinyal ............................................................................... 15 

2.2.2. Teori Stakeholder ...................................................................... 16 

2.2.3. Laporan Keuangan .................................................................... 18 

2.2.4. Saham ........................................................................................ 21 

2.2.5. Return Saham ............................................................................ 22 

2.2.6. Rasio Keuangan ........................................................................ 25 

2.2.7. Profitabilitas .............................................................................. 27 

2.2.8. Likuiditas .................................................................................. 30 

2.2.9. Leverage .................................................................................... 32 

2.3. Pengaruh Antar Variabel .................................................................... 35 

2.3.1. Pengaruh Return On Asset terhadap Return Saham .................. 35 

2.3.2. Pengaruh Current Ratio terhadap Return Saham...................... 36 

2.3.3. Pengaruh Leverage terhadap Return Saham ............................. 36 



2.3.4. Pengaruh Return On Asset, Current Ratio, dan Leverage terhadap Return 

Saham ........................................................................................ 37 

2.4. Kerangka Konseptual ......................................................................... 38 

2.5. Hipotesis Penelitian ............................................................................ 39 

BAB III : METODE PENELITIAN 

3.1. Rancangan Penelitian ......................................................................... 41 

3.2. Definisi Operasional dan Pengukuran Variabel ................................. 41 

3.3. Penentuan Populasi dan Sampel ......................................................... 43 

3.3.1. Populasi ..................................................................................... 43 

3.3.2. Sampel....................................................................................... 44 

3.4. Jenis dan Sumber Data ....................................................................... 47 

3.4.1. Jenis Data .................................................................................. 47 

3.4.2. Sumber Data.............................................................................. 47 

3.5. Metode Pengumpulan Data ................................................................ 47 

3.6. Teknik Analisis Data .......................................................................... 48 

3.6.1. Statistik Deskriptif .................................................................... 48 

3.6.2. Uji Asumsi Klasik ..................................................................... 48 

3.6.2.1. Uji Normalitas Data .................................................... 48 

3.6.2.2. Uji Autokorelasi .......................................................... 49 

3.6.2.3. Uji Multikolinearitas ................................................... 49 

3.6.2.4. Uji Heteroskedastisitas ............................................... 50 

3.6.3. Analisis Regresi Linear Berganda ............................................ 50 

3.6.4. Uji Hipotesis ............................................................................. 51 

3.6.4.1. Uji t ............................................................................. 51 

3.6.4.2. Uji F ............................................................................ 51 

3.6.5. Koefisien Determinasi (R2) ....................................................... 52 

BAB IV : HASIL PENELITIAN DAN PEMBAHASAN 

4.1. Gambaran Umum Perusahaan .............................................................. 53 

4.2. Pengujian Data ................................................................................. .....54 

4.2.1. Hasil Statistik Deskriptif ........................................................... 54 

4.2.2. Hasil Uji Asumsi Klasik ........................................................... 56 

4.2.2.1. Hasil Uji Normalitas ................................................. 56 

4.2.2.2. Hasil Uji Autokorelasi .............................................. 57 

4.2.2.3. Hasil Uji Multikolinearitas ....................................... 58 



4.2.2.4. Hasil Uji Heteroskedastisitas .................................... 60 

4.2.3. Hasil Analisis Regresi Linear Berganda ................................... 61 

4.2.4. Hasil Uji Hipotesis .................................................................... 62 

4.2.4.1. Hasil Uji t ................................................................. 62 

4.2.4.2. Hasil Uji F ................................................................ 64 

4.2.5. Hasil Koefisien Determinasi ..................................................... 65 

4.3. Pembahasan .......................................................................................... 66 

BAB V : KESIMPULAN DAN SARAN 

5.1. Kesimpulan ........................................................................................... 77 

5.2. Saran ..................................................................................................... 78 

DAFTAR PUSTAKA ........................................................................................ 80 

LAMPIRAN-LAMPIRAN ............................................................................... 83 

 


