
viii 
 

DAFTAR ISI 

 

 

HALAMAN JUDUL ................................................................................................ i 

HALAMAN PENGESAHAN  ................................................................................ ii 

HALAMAN PERNYATAAN ............................................................................... iii 

KATA PENGANTAR ........................................................................................... iv 

ABSTRAK ............................................................................................................. vi 

ABSTRACT ............................................................................................................ vii 

DAFTAR ISI ........................................................................................................ viii 

DAFTAR TABEL .................................................................................................. xi 

DAFTAR GAMBAR ............................................................................................ xii 

LAMPIRAN ......................................................................................................... xiii 

BAB I ....................................................................................................................... 1 

PENDAHULUAN ................................................................................................... 1 

1.1 Gambaran Umum ............................................................................................... 1 

1.2 Latar Belakang Penelitian .................................................................................. 4 

1.3 Perumusan Masalah ......................................................................................... 12 

1.4 Pertanyaan Penelitian  ...................................................................................... 14 

1.5 Tujuan Penelitian ............................................................................................. 14 

1.6 Manfaat Penelitian ........................................................................................... 15 

1.7 Ruang Lingkup Penelitian ................................................................................ 16 

1.8 Sistematika Penulisan Tugas Akhir ................................................................. 16 

BAB II  ................................................................................................................... 19 

TINJAUAN PUSTAKA DAN LINGKUP PENELITIAN .................................... 19 

2.1 Tinjauan Pustaka Penelitian ............................................................................. 19 

2.1.1 Laporan Keuangan ................................................................................... 19 

2.1.2 Investasi .................................................................................................... 23 

2.1.3 Pasar Modal .............................................................................................. 24 

2.1.4 Analisis Rasio Keuangan .......................................................................... 25 

2.1.5 Return On Asset (ROA) ............................................................................ 27 



ix 
 

2.1.6 Return On Equity (ROE) .......................................................................... 28 

2.1.7 Earning Per Share (EPS) ......................................................................... 29 

2.1.8 Saham ....................................................................................................... 30 

2.1.9 Harga Saham ............................................................................................ 31 

2.2 Penelitian Terdahulu ........................................................................................ 35 

2.3 Kerangka pemikiran  ........................................................................................ 49 

2.3.1 Return On Equity (ROE) dan Harga Saham ............................................ 49 

2.3.2 Return On Asset (ROA) dan Harga Saham .............................................. 49 

2.3.3 Earning Per Share (EPS) dan Harga Saham ............................................. 50 

2.4 Hipotesis Penelitian .......................................................................................... 52 

2.5 Ruang Lingkup Penelitian ................................................................................ 52 

2.5.1 Variabel Penelitian ........................................................................................ 52 

2.5.2 Lokasi dan Objek Penelitian ......................................................................... 52 

2.5.3 Waktu dan Periode Penelitian ....................................................................... 53 

BAB III .................................................................................................................. 55 

METODE PENELITIAN ....................................................................................... 55 

3.1 Jenis Penelitian ................................................................................................. 55 

3.2 Variabel Operasional ........................................................................................ 56 

3.2.1 Variabel Terikat atau Variabel Dependen (Y) ......................................... 56 

3.2.2 Variabel Bebas atau Variabel Independen (X) ......................................... 56 

3.3 Tahapan Penelitian ........................................................................................... 59 

3.4 Populasi dan Sampel ........................................................................................ 62 

      3.3.1 Populasi ................................................................................................... 62 

   3.3.2 Sampel ..................................................................................................... 62 

3.5 Pengumpulan Data ........................................................................................... 64 

3.6 Teknik Analisis dan Pengujian Hipotesis ........................................................ 65 

3.6.1 Analisis Deskriptif .................................................................................... 65 

3.6.2 Analisis Regresi Data Panel ..................................................................... 65 

3.6.3 Pengujian Model ....................................................................................... 67 

3.6.4 Pengujian Hipotesis .................................................................................. 68 

BAB IV .................................................................................................................. 71 



x 
 

HASIL PENELITIAN DAN PEMBAHASAN ..................................................... 71 

4.1 Hasil Penelitian ................................................................................................ 71 

4.1.1 Analisis Deskriptif .................................................................................... 71 

4.1.2 Pengujian Model Regresi data Panel ........................................................ 87 

4.2 Pembahasan Hasil Penelitian ........................................................................... 95 

4.2.1 Pengaruh Return On Asset terhadap Harga Saham .................................. 95 

4.2.2 Pengaruh Return On Equity terhadap Harga Saham ................................ 96 

4.2.3 Pengaruh Earning per Share terhadap Harga Saham ................................ 97 

BAB V .................................................................................................................... 99  

KESIMPULAN DAN SARAN .............................................................................. 99 

5.1 Kesimpulan ...................................................................................................... 99 

5.2 Saran ............................................................................................................... 101 

5.2.1 Aspek Teoritis ............................................................................................. 101 

5.2.2 Aspek Praktis .............................................................................................. 101 

DAFTAR PUSTAKA .......................................................................................... 103 

 


