DAFTAR 1Sl

Halaman JUAUL.........ccoiiii it I

Surat Pernyataan Keaslian TeSIS.........cccvuviieeiueiieesieneeseese e se e ii

Halaman Pengesahan .......... oo . oeiecee e i hue e iine e esssatine e eeetesneeseeeeesensssesneens ii
Abstract........dF.... & W PR \Y
Abstrak... 4..... . WER T A ... T T %

Kata Pgiiffantar. S&.-Y...... A 0. S, ... Y .Y . W ... Vi
Daftgiiisi... Ny W........ . . . ... Lo, . W ... viii
Daflir Taly,....... 0.0 . A JAL. . AN . L. . 0. Xi
DErtar GEEDar... o VLU . N . L B ... 0 N, ... T .. W ... xii
Baftac KUMUS. .. . IR 1 2Y.... B 3 a..... .. ... Xiii
[B&ftar Lampirag . NE.......... I8 ... S . ................. H... Xiv
Bab | PendahulUamasiim., ... .o B0 N ... 40 BN WL 1
188 L atar Belak S o W SU—................ ., ...... 1
1.2 Perumusan MaSalah........cui e 9
1.3 Tujuan dan Kegunaan Penelitian.............cccooveiiiiicie e 9
Bab Il Telaah Pustaka dan Pengembangan Model Penelitian................ccccoennn. 11
2.1 Telaaah PUSLAKA........ccoueriiiiiiieeee et sea et e re e 11
2.1.1 INVESTASI......cccvrerirerreeirerarerse e PRaI e reeresseesrnssnsseessenssessessses iBBessnessnsensnes 11
2.1.2 Harg@Saham @ im.e . oo . @ B 11
2.1.3 Faktor yang Mempengaruhi Harga Saham..............ccccovvieniiiienciineen 12
2.1.4 Kebijakan DIVIOEN. ....ciiiieiiiiiiiiiisiieeeisiie s sne e 14
2.1.5 Earnings Per Share.........ccocooiiiiiii et 19
2.1.6 Rk O Wisayeti tyS Sl ... BN BNV DUUURL B . B .. BN BN LG ... 19
2.2 Penelitian TerdahulU...........ccooiioi e 20
2.3 Kerangka Pemikiran TeOIITIS........ccviiiiiiiieieiese et 33
2.4 HIPOTESIS. ...ttt e et e e 33
Bab 111 Metode Penelitian............cooiiiiiiiiiiie s 35
3.1 Variabel Penelitian dan Definisi Operasional............c.cccocoviniiininiininiiienn, 35
3.1.1 Variabel PeNEITIAN. .......cccveiieeeece e 35



3.1.2 Definisi OPErasional............ccoieiiiiniiiiieieee s 36

3.2 Populasi dan SAMPEL.........coiiiiiiieiiee e 38
3. 2.1 POPUIBST vttt e stssae ettt e e sta e enre e e nneenas 38
3.2.2 SAMPEI ..t e 38
3.3 Jenis dan SUMDEEK DAta.........cccerreaieiiereiiie e e sressae e 39
3.4 Metode Pengumpulan Data .............coovrieiiiieiiinineesc e 39
3.5 Metode ANaliSiS Dal............cceiurrieriesiineesiesiesiesiessie s ssaese e seesae et 40
3.5.1 UjiRsumSREasTK. .. AR ... . ... 80 A .. ... 40
3.5.180ji NONgakitas.. M ... S .. A ... % g W 40
3.5 UjiLAuwkorgiagi. S . ¥.l... W " A.. "4 W....... 41
3.5.1.3 UjJi MUItIKOINIEIITAS. ...veevveceie et see ettt e e n e 42
3.5.1.4 Uji HeteroKedastiSitas ............cverveeiieeiuesriciiiaieestiesteese e sveestessne e eneesnesnens 42
3.5.2 Pengujian HIPOTESIS. .....ccviviiiieitiieiiiieie ettt sttt ane e 43
38.2.1 AnalisiEiENEReI: S ......... . JER N ... JF. COER. ................. H..... 43
J8.2.2 Uji F..... o S U i, G 44
382.3 Uji T...... . [ S N S . 45
BAB IV ANALISA DATA DAN PEMBAHASAN.......ccccoi i, 46
4.1%alisaData..... . A 5. B A8 & 8. 4 &................. N ... 46
4.1.1 Statistik DeSKIPT....c..covi i e 46
4.1.2 Hasil Uji ASUMSI KIASTK.....cceeiieiiiieiieic st 50
4.1.3 Hasil Uji Fit Model (Uji F).ovooveieieceeee st 64
4.1.4 Hasil Uji Koefisien Regresi (UJi T).....coovieiieniiieneniseeieeee e 65
4.1.5 Uji Koefisien DeterMinasi (R?)..........o..oveeevvessssisseeseosereseessesseeseeseseessn 70
4.2 PEMDANGSAN. .....c..eiiiiiiie s 73
4.2.1 Pengaruh DPR Terhadap Harga Saham............cccooovieiieene e cnie e 73
4.2.2 Pengaruh EPS Terhadap Harga Saham............cccviniiiiieniincecees 74
4.2.3 Pengaruh ROE Terhadap Harga Saham...........cccccoovveviiiiiiiiiec e 76
BAB V Simpulan dan Implikasi Kebijakan.............cccooviviiiiieiieiiicic e, 79
5.1 SIMPUIAN ..ottt bbb 78
5.2 IMPIKAST TEOFITIS. ...vvevieiieieiesie ettt 81
5.3 Implikasi KebijaKan...........ccoiviiiiiiiiiic e e 82



5.4 Keterbatasan Penelitian...........cccoovvieiiiiiiicieeieee e 82
5.5 Agenda Penelitian Mendatang...........cccooeveriiieiieieieiese e 83

FEB UNDIP

10



