viii

DAFTAR ISI

HALAMAN JUDUL ..ottt I
SERTIFIKASL ...ttt st e et e e e snbe e e nrr e e e nnneeaas I
PENGESAHAN TESIS oottt Il
ABSTRACT......dF.... . B o .. EFF e T oo v
ABSTRAK.. 4. . QW ... ¢ ... F g% ... \Y
KATA PENGANTAR ...ttt st sttt ee st sbe bt naesaessesaessessessenns VI
DAFTARTABENS.™..... /. . S ... Y. ... Xl
DAHBAR GRMVIFAR .. . T, S .......Ca... . W ... Xl
DARTARRAMPIREINES .. S J81. . N AN .. 00 0. X1
BAB | PENDAR U AT .LNL.... A8 Y e .. " . W.... 1
1.1. Latar Belakang Masalah..........c.ccooviiiniiiiiincisin e 1

1.2. Rumusan Masalah ...........cccooviiieiieniiniee i 7

1.3. Tujuan dan Kegunaan Penelitian ........ccccceeeiieiiiiciicieciiesee, 9

BAB Il TELAAH PUSTAKA DAN PENGEMBANGAN MODEL.............. 10
2.1. Telaah Pustaka S5m0 S0 it . i 10

2.1.1. Teori SIgnaling........ccccooimeiiiiieecc s 10

2.1.2. Analisis Fundamental..........c.cccocoooiiiiiiiiiiiiicee, 13

2.1.3. Rasio KEUANJAN .....cceoveieeiiiiiiiieiie et sire e 14

2.1.4. Return On ASSet (ROA) ....coviiiiiiieieie st 17

2.1.5. Debt to Equity Ratio (DER) .........cccceveiieniiiniiieicien, 19

2.1.6. Price To Book Value (PBV).........ccccccevveieiiieieeiecienn 20

2.1.7. Earning Per Share (EPS).......ccooeiiiiiiiieecn 22

2.1.8. Kurs Nilai TUKAr ........ccevveiiiiecieece e 25

fndn O BERGEI N Saflm SN . EEL BN B B B B ... 28

2.2. Pengaruh antara Variabel Bebas terhadap Variabel Terikat ....... 31

2.2.1 Pengaruh Return On Assets terhadap Return Saham......31

2.2.2 Pengaruh Debt to Equity Ratio terhadap Return Saham .32
2.2.3 Pengaruh Price to Book Value terhadap Return Saham..33



BAB Il

BAB IV

BAB V

2.2.4 Pengaruh Earning Per Share terhadap Return Saham....34
2.2.5 Pengaruh Nilai Tukar Dollar pada Rupiah terhadap

Return Sahami ... 35

2.3. Penelitian Terdahulu ... 38
2.4. Kerangka PemiKiran...........cccccerveiieiieeieciesieese e see e see e, 47
25. 48Mn0tcdiG, WP AN .. ... 48
M TOREDNREL ITIAEE. ......... CF ... W 50
3.1. Variabel Penelitian dan Definisi Operasional.................c..c........ 50
3.1.1. Variabel Dependen.........cccecuveveiiiviinireiieeieciee s 50
3.1.2. Variabel Independen...........c..cccouveiiiiinieiiccc e 51

3.2. Populasi dan Penentuan Sampel ..........ccoeoveiiiiiiiniensiieie 53
3.3. Jenis damSumber Data........co.. .t bosterneecoeeree a8l deaaten 54
3.4. Metode Pengumpulan Data.........cccceceeveeieeiecie e s, 55
3.5. Metode ANaliSis Dat@.............ccuruiiereiimienreenenie e sesneeee s 55
3.5. 1. UjJi NOIMAKITaS. ...ccorueitiiuinieniinieiinnieie e 56
3.5.2. Uji Penyimpangan Asumsi KlasiK ...............cc.cccoceiennnn, 56
3.5.3. Regresi Berganda.........cccccoriiiiireiiiieiiee s 58
358 BilHiEoteadl & 4 4 M. ................... W .. ... 59
3.5.5. Uji Koefisien Determinasi ............ccccooevereiinienieenienennn, 61
HASIL DAN PEMBAHASAN.........c.ooe et 62
4.1. Gambaran Umum Obyek Penelitian .............ccccooverieiiciineinnenn, 62
4.2. Statistik Deskripsi Variabel Penelitian ..., 65
Y T CH DL — o 68
4.3.1. UjJi NOrMalitas. ....ccooveieiiiiiiiieeee e 68
4.3.2. Uji Penyimpangan Asumsi KIlasiK.........ccccccocuiiiiiinnnn 71
4e8e3 lias AnalSisia.... .. . Rl BN 76
4.3.4. Pembanasan.........ccccoovviieiieeieiie e 87
PENUTUP ...t e e 91
5.1, KeSIMPUIAN ..o 91
5.2, IMPHKaST TEOMIS ...ccuvvivieiieeiie s 92

5. 3. Implikasi Manajerial ..........ccccooiiiiiinnineee e 94



5. 4. Keterbatasan Penelitian........ccoooviiiiiii 96
5.5. Agenda Mendatang .........c.coceeeereereiiie i 97
DAFTAR PUSTAKA
LAMPIRAN — LAMPIRAR

FEB UNDIP




