
viii

DAFTAR ISI 

Halaman 

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

Halaman Pengesahan  .....................................................................................      ii 

Halaman Persetujuan  ....................................................................................      iii 

Kata Pengantar  ..............................................................................................      iv 

Abstraksi  .........................................................................................................      vii 

Daftar Isi  .........................................................................................................      viii

Daftar Gambar  ...............................................................................................      xi 

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

BAB I Pendahuluan  

A. Latar Belakang  ...................................................................      1

B. Identifikasi dan Pembatasan Masalah  ................................      4

C. Perumusan Masalah  ...........................................................      4

D. Tujuan dan Manfaat Penelitian  ..........................................      5

E. Sistematika Penulisan  ........................................................      6

BAB II LANDASAN TEORI 

A. Laporan Keuangan  .............................................................      9 

1. Pengguna dan Kebutuhan Informasi .............................      9 

2. Tujuan Laporan Keuangan  ...........................................      13 

B. Saham  .................................................................................      14 

1. Pengertian Saham ..........................................................      14 



ix

2. Jenis-jenis Saham  .........................................................      15 

3. Resiko Kepemilikan Saham  .........................................      17 

4. Harga Saham  ................................................................      18 

C. Rasio Keuangan  .................................................................      20 

1. Jenis-jenis Rasio Keuangan  .........................................      21 

2. Rasio Likuiditas  ...........................................................      22 

3. Rasio Profitabilitas  .......................................................      23 

D. Tinjauan Penelitian Terdahulu  ...........................................      24 

E. Hipotesa  .............................................................................      27 

BAB III METODE PENELITIAN

A. Tempat dan Waktu Penelitian  ............................................      28 

B. Jenis dan Sumber Data  .......................................................      28 

C. Populasi dan Sampel  ..........................................................      29 

D. Variabel Penelitian  .............................................................      32 

E. Metode Analisis Data  .........................................................      33 

1. Analisis Deskriptif  .......................................................      33 

2. Uji Kualitas Data  ..........................................................      33 

3. Uji Asumsi Klasik  ........................................................      33 

4. Uji Hipotesis  ................................................................      35 

F. Definisi Operasional Variabel  ............................................      36 

BAB IV SEJARAH PERUSAHAAN 

A. Bursa Efek Indonesia (BEI)  ...............................................      38 



x

B. Perusahaan yang Menjadi Sampel  .....................................      39 

BAB V ANALISIS DAN PEMBAHASAN 

A. Deskriptif Objek Penelitian  ................................................      56 

B. Hasil Analisis  .....................................................................      56 

1. Statistik Deskriptif  .......................................................      56 

2. Uji Kualitas Data (Uji Normalitas)  ..............................      58 

3. Uji Asumsi Klasik  ........................................................      62 

a. Uji Multikolinearitas  ..............................................      62 

b. Uji Heterokedastisitas  ............................................      63 

c. Uji Autokorelasi  .....................................................      64 

4. Pengujian Hipotesis  ......................................................      65 

a. Analisis Regresi  .....................................................      65 

b. Uji-t  ........................................................................      67 

c. Uji-F  .......................................................................      70 

d. Koefisien Determinasi  ............................................      71 

BAB VI KESIMPULAN DAN SARAN 

A. Kesimpulan  ........................................................................      73

B. Saran  ...................................................................................      74

Daftar Pustaka 

Lampiran


