
https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


https://v3.camscanner.com/user/download


xiii 

DAFTAR ISI 

SAMPUL DALAM ..................................................................................................... ii 

LEMBAR PERSETUJUAN ..................................................................................... iii 

HALAMAN PENGESAHAN ................................................................................... iv 

IDENTITAS TIM PENGUJI SKRIPSI ................................................................... v 

LEMBAR PERNYATAAN ORISINALITAS ........................................................ vi 

HALAMAN MOTTO DAN PERSEMBAHAN .................................................... vii 

RIWAYAT HIDUP ................................................................................................. viii 

ABSTRAK ................................................................................................................. ix 

ABSTRACT ................................................................................................................. x 

KATA PENGANTAR ............................................................................................... xi 

DAFTAR ISI ............................................................................................................ xiii 

DAFTAR TABEL .................................................................................................. xvii 

DAFTAR GAMBAR ............................................................................................. xviii 

DAFTAR LAMPIRAN ........................................................................................... xix 

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

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

1.1 Latar Belakang .............................................................................................. 1 

1.2 Rumusan Masalah ......................................................................................... 8 

1.3 Tujuan Penelitian ........................................................................................... 9 

1.4 Manfaat Penelitian ....................................................................................... 10 

 

 



xiv 

 

BAB II ....................................................................................................................... 11 

TINJAUAN PUSTAKA ........................................................................................... 11 

2.1 Landasan Teori ............................................................................................ 11 

2.1.1 Teori Sinyal (Signaling Theory) .......................................................... 11 

2.1.2 Pasar Modal .......................................................................................... 14 

2.1.3 Laporan Keuangan ............................................................................... 17 

2.1.4 Analisis Laporan Keuangan ................................................................. 19 

2.1.5 Analisis Rasio Keuangan ..................................................................... 20 

2.1.6 Harga Saham ........................................................................................ 23 

2.1.7 Return On Assets (ROA) ...................................................................... 26 

2.1.8 Current Ratio (CR) .............................................................................. 28 

2.1.9 Debt To Equity Ratio (DER) ................................................................ 29 

2.1.10 Earning Per Share (EPS) ..................................................................... 30 

2.2 Penelitian Terdahulu .................................................................................... 32 

2.3 Kerangka Berpikir ....................................................................................... 36 

2.4 Hipotesis ...................................................................................................... 38 

2.4.1 Hubungan Return On Assets (ROA) dengan Harga Saham ................. 38 

2.4.2 Hubungan Current Ratio (CR) dengan Harga Saham.......................... 39 

2.4.3 Hubungan Debt To Equity Ratio (DER) dengan Harga Saham ........... 41 

2.4.4 Hubungan Earning Per Share (EPS) dengan Harga Saham ................ 42 

 

 

 

 



xv 

 

BAB III ...................................................................................................................... 44 

METODOLOGI PENELITIAN ............................................................................. 44 

3.1 Jenis Penelitian ............................................................................................ 44 

3.2 Jenis Data dan Sumber Data ........................................................................ 44 

3.2.1 Jenis Data ............................................................................................. 44 

3.2.2 Sumber Data ......................................................................................... 45 

3.3 Populasi dan Sampel ................................................................................... 45 

3.3.1 Populasi ................................................................................................ 45 

3.3.2 Sampel .................................................................................................. 46 

3.4 Definisi Operasional Variabel ..................................................................... 48 

3.5 Model Penelitian .......................................................................................... 51 

3.6 Teknik Pengumpulan Data .......................................................................... 52 

3.7 Teknik Analisis Data ................................................................................... 52 

3.7.1 Statistik Deskriptif ............................................................................... 52 

3.7.2 Uji Asumsi Klasik ................................................................................ 52 

3.8 Pengujian Hipotesis ..................................................................................... 56 

3.8.1 Uji Parsial (Uji-t).................................................................................. 56 

3.8.2 Uji Koefisien Determinasi (R2) ........................................................... 56 

BAB IV ...................................................................................................................... 57 

HASIL PENELITIAN DAN PEMBAHASAN ...................................................... 57 

4.1 Gambaran Umum Objek Penelitian ............................................................ 57 

4.2 Hasil Penelitian ............................................................................................ 58 

4.2.1 Hasil Uji Analisis Deskriptif ................................................................ 58 



xvi 

 

4.2.2 Uji Asumsi Klasik ................................................................................ 64 

4.2.3 Analisis Regresi Linier Berganda ........................................................ 71 

4.3 Pengujian Hipotesis ..................................................................................... 73 

4.3.1 Uji Statistik t (Parsial) .......................................................................... 73 

4.3.2 Uji Koefisien Determinasi (R2) ........................................................... 76 

4.4 Pembahasan ................................................................................................. 76 

4.4.1 Pengaruh Return On Asset (ROA) Terhadap Harga Saham................. 76 

4.4.2 Pengaruh Current Ratio (CR) Terhadap Harga Saham........................ 78 

4.4.3 Pengaruh Debt To Equity Ratio (DER) Terhadap Harga Saham ......... 79 

4.4.4 Pengaruh Earning Per Share (EPS) Terhadap Harga Saham .............. 80 

BAB V ........................................................................................................................ 82 

KESIMPULAN DAN SARAN ................................................................................ 82 

5.1 Kesimpulan .................................................................................................. 82 

5.2 Saran ............................................................................................................ 84 

DAFTAR PUSTAKA ............................................................................................... 85 

 

 

 

 

 

 

 

 



xvii 

 

DAFTAR TABEL 

Tabel 2.1 Penelitian Terdahulu .................................................................................. 32 

Tabel 3.1 Kriteria Pengambilan Sampel .................................................................... 47 

Tabel 3.2 Daftar Sampel Perusahaan ......................................................................... 47 

Tabel 3.3 Definisi Operasional Variabel .................................................................... 49 

Tabel 4.1 Statistik Deskriptif ..................................................................................... 58 

Tabel 4.2 Hasil Uji Normalitas K-S Test ................................................................... 66 

Tabel 4.3 Hasil Uji Multikolinearitas ........................................................................ 67 

Tabel 4.4 Hasil Uji Glejser ........................................................................................ 69 

Tabel 4.5 Hasil Uji Durbin Watson............................................................................ 70 

Tabel 4.6 Hasil Uji Durbin Watson............................................................................ 71 

Tabel 4.7 Hasil Analisis Regresi Linier Berganda ..................................................... 72 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xviii 

 

DAFTAR GAMBAR 

Gambar 2.1 Kerangka Konsep Penelitian .................................................................. 37 

Gambar 3.1 Model Penelitian .................................................................................... 51 

Gambar 4.1 Grafik Normalitas P-P Plot .................................................................... 64 

Gambar 4.2 Grafik Normalitas P-P Plot .................................................................... 65 

Gambar 4.3 Grafik Scatterplot ................................................................................... 68 

Gambar 4.4 Grafik Scatterplot ................................................................................... 69 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xix 

 

DAFTAR LAMPIRAN 

Lampiran 1 ................................................................................................................. 87 

Lampiran 2 ................................................................................................................. 88 

Lampiran 3 ............................................................................................................ ...113 

Lampiran 4 ............................................................................................................ ...118 

Lampiran 5 ............................................................................................................ ...119 

Lampiran 6 ............................................................................................................ ...120 

Lampiran 7 ............................................................................................................ ...121 

Lampiran 8 ............................................................................................................ ...122 

Lampiran 9 ............................................................................................................ ...122 

Lampiran 10 .......................................................................................................... ...123 

Lampiran 11 .......................................................................................................... ...123 

 


