DAFTAR ISI

HALAMAN JUDUL Hlm
LEMBAR PENGESAHAN. . .citiitiiiiiiiiiiintteiinstcosssstcsssstosssssscssssscsssnses I
LEMBAR PERSETUJUAN SKRIPSI ...ciiiiiiiiiiiiiiiiiiiiiiiiiniiciinnicciessecsnnses i
N 3 0 27 N 1\
ABSTRACT ..c.c.cuuininininininininisniasninssstasesessssssssssssssssssssssssssssssssssssnsans Vi
KATA PENGANTAR ...coooiuiiiniinnrniinnsanissssnissssssssssssssssssssssssssssssssssssssssssssssess s sss s sns Vi
D e Y G 1 SR X
DAFTAR TABEL ..cuuuuiiiiiinnniicnnssnniicsssnsicsssssssessssssssssssssssssssssssssssssssssssssssssass s s sssss sos xii
DAFTAR GAMBARL .. .o iiitiiiiiiiiiiiiintiitttetatetetiestssassssssossssssssssssssnssons xiii
DAFTAR LAMPIRAN . ..t iiittitttetttttetseessssstccsssessssssscsssssssssssccsssssssasssssss Xiv
BAB | PENDAHULUAN ..ottt ettt ettt e e e e e aes 1
1.1.Latar BelaKang .......ccooooiiriiriiieiiee ettt e e e 1
1.2.1dentifikasi dan Pembatasan Masalah..............ccccccovovevenieiiiiiicicceee e 10
1.2.1. Identifikasi Masalah..............coooiiiiiiiiii e 10
1.2.2. Pembatasan Masalah ... 11
1.3.Rumusan Masalah .............cooiiiiiiiiiiieeciie e e e 11
1.4. Tujuan dan Manfaat Penelitian ..............ccooiiieoiiiceeceeeeceee e 12
1.4.1. Tujuan Penelitian............cooiiiiiiiiiiiiii i e 12
1.4.2. Manfaat Penelitian.............ccooiiiiiiiiiii i 12
BAB || KERANGKA TEORI DAN HIPOTESIS ......cooiiiieieeieieveiieiee e 14
2.1.Landasan Teori Dan Penelitian Sebelumnya ..........cccoooeiiiiiiiinc 14
2.1.1. Signaling ThEOIY.....ccuveiieieeeeeeeee e e e e 14
2.1.2. Pasar Modal ... e e .15
2.1.3. Pengertian SAham ..o e 15
2.1.4. Keuntungan Pembelian Saham ............ccoooveviiiienieiiiieeee e 19
2.1.5. Kerugian Pembelian Saham ............ccoccooviriiiiienieeeeee e 19
2.1.6. Macam — Macam Harga Saham.......................ooiiiiiiiinnn. 21
2.1.7. Analisis Rasio Keuangan.................ccoooiiiiiiiiiiiiii e, 21
2.1.8. Variabel Independen (Y) dan Dependen (X).........ccovviviiiiinninn... 22



2.1.9. Penelitian Sebelumnya..............ooiiiiiiiiiiiiiii 23

2. 2. HIPOTESIS ...ttt et e 26
2.3.Hubungan Variabel Independen (X) dengan Variabel Dependen (Y).......... 26
2.4 Model Penelitian..........c.ooiuiiiiiii e 27
BAB Il METODE PENELITIAN ..ottt e e 28
3.1.Jenis Penelitian ..........oooviiiiniiiiiiieeee e e e 28
3.2.Rancangan Penelitian ............c.coviieiiiie ettt e 28
3.3. Tempat dan Waktu Penelitian ............cccooveviiiiiieiieieceeeeeeeeeee e e 28
BAUNIEANALISIS oottt e e 28
3.5.Populasi,Sempel dan Pengambilan Sempel .........ccccccoovevieiiiicvicceieeeeeen. 29
3.6. Jenis dan Metode Pengumpulan Data ...............coooeiiiiiiiiiiiiiniiniinnn, 30
3.7.Metode Analisis Data..........coiiiiiiiiiii i, 31
3.8.Definisi Operasional Variabel ...............coiiiiiiiiiiiiii i 36
BAB IV HASIL PENELITIAN DAN PEMBAHASAN .....coiiiiiiiiiiiia, 38
4.1.Data Penelitian .........oooiiiiiiiiii e 38
4.2 Hasil Analisis Deskriptif..........c.oooiiiii 38
4.3.Hasil Uji Asumsi KlasiK.............ooooiiiiiiii e 40
4.4 Hasil UjJi HIPOteSIS. . coveetttete ettt et e et 47
4.5 Hasil Penelitian ..........ocoiiiiiiii i 52
4.6.Pembahasan. ... ..ot 54
4.7. Temuan Penelitian........ ..o 55
4.8 .Keterbatasan Penelitian. ... 56
BAB V PENUTUP. ... e 57
DAFTAR PUST AK A . .. e 60

Xi



