DAFTAR ISI

LEMBAR PERSETUJUAN PEMBIMBING......... Error! Bookmark not defined.
LEMBAR PERSETUJUAN PANITIA SIDANG SKRIPSLI.....Error! Bookmark
not defined.

LEMBAR PENGESAHAN PENGUJI.......cuueeeeeeee Error! Bookmark not defined.

HALAMAN PERNYATAAN ORISINALITAS ...Error! Bookmark not defined.

HALAMAN PERNYATAAN PERSETUJUAN PUBLIKASI TUGAS
AKHIR UNTUK KEPENTINGAN AKADEMIS .Error! Bookmark not defined.

ABSTRACT ...uuuouiivicnrinisnensncsenssecssessssssesssesssssesses Error! Bookmark not defined.
ABSTRAK ..uucuiitireecneicneininncnnnsaecssessesssesssesssssnesns Error! Bookmark not defined.
KATA PENGANTAR .cciiiinnecennciinnnenseesbecsnnssnnennns Error! Bookmark not defined.
DAFTAR ISLuccuuiiiiiiiiiieininsncsninnisiinitsnsssncssissssssesssssssssssssssssssssassasssssssssssssn xii
DAFTAR TABEL ....uucouiiiinnicersensestitecsssnssesssesssissasssssssssssssssssssssassssssassssssns XV
DAFTAR GAMBAR......uoovvirrrnersncnintesssissscesensaccssssssessessssssssssssssssssssasssasssssss Xvi
DAFTAR LAMPIRAN ......ccviisissinnnsccensetssassaccsansesssesssssssssssssasssssssssssssssssssssans xvii
BAB I PENDAHULUAN tvessansansessccssessssssasssasess ! Bookmark not defined.
1.1  Latar Belakang ...........q ... e 5 55 -5+ Error! Bookmark not defined.
1.2 Identifikasi Masalah ...c......c.ccoeviennnnen. Error! Bookmark not defined.
1.3 Rumusan Masalah ..., Error! Bookmark not defined.
1.4 Batasan Masalah..................iciinn i Error! Bookmark not defined.
1.5  Tujuan Penelitian..........c.cccoeeevveenieeennennns Error! Bookmark not defined.
1.6  Manfaat Penelitian..........ccccceceeverneneennen. Error! Bookmark not defined.
1.7 Sistematika Pembahasan ...........c...c......... Error! Bookmark not defined.
BAB II TINJAUAN PUSTAKA.......ccccevvurerrurcsnienans Error! Bookmark not defined.
2.1 Teori Sinyal (Signalling Theory)............. Error! Bookmark not defined.
2.2 Pasar Modal........cccoooiiiiiiiiniiiiiiiicee, Error! Bookmark not defined.

2.2.1 Pengertian dan Fungsi Pasar Modal.Error! Bookmark not defined.
2.2.2  Lembaga Penunjang Pasar Modal....Error! Bookmark not defined.

2.3 Harga Saham ........cccceeeieviiniiieniecieee, Error! Bookmark not defined.
2.3.1  Pengertian Harga Saham.................. Error! Bookmark not defined.
2.3.2  Keuntungan Pembelian Saham ........ Error! Bookmark not defined.
2.3.3  Jenisn Jenis Harga Saham................ Error! Bookmark not defined.

Xii



2.3.4  Faktor Pengaruh Harga Saham ........ Error! Bookmark not defined.

2.4  Earning Per Share (EPS) ......ccccceevueennee. Error! Bookmark not defined.
2.5  Return on Asset (ROA).....ccccoevvvveeennnnnn. Error! Bookmark not defined.
2.6 Debt to Equity Ratio (DER) .................... Error! Bookmark not defined.
2.7  Penelitian Terdahulu...............ccccoeiie. Error! Bookmark not defined.
2.8  Kerangka Pemikiran Teoritis................... Error! Bookmark not defined.
2.9  Hipotesis Penelitian.............cccceeerveenenn. Error! Bookmark not defined.
BAB III METODE PENELITIAN......cccccenvurennnenns Error! Bookmark not defined.
3.1  Metode Penelitian...........cccceveeverieneennen. Error! Bookmark not defined.
3.2 Populasi dan Sampel ..........ccceeveveeennennn Error! Bookmark not defined.
3.2.1 Populasi......cccccveeeciiieeiiieeiieeeiee e, Error! Bookmark not defined.
322 Sampel.......ccceevviiieiiiiiieeeeee Error! Bookmark not defined.
3.3 Jenis dan SumberData ............../\ceeeenen Error! Bookmark not defined.
3.3.1  Lokasi Penelitian.............. 0. Error! Bookmark not defined.
3.3.2  Waktu Penelitian ................ldbeeeeee. Error! Bookmark not defined.
333 Subjek Penelitian................ll.oo Error! Bookmark not defined.
3.4  Teknik Pengumpulan Data........LL.......... Error! Bookmark not defined.

3.5  Variabel Penelitian s vt

3.5.1  Variabel Terikat (Dependent ¥ ariable) o....
defined.

3.5.2  Variabel Bebas (Independent Variabel).......
defined.

Bookmark not defined.

.. Error! Bookmark not

.. Error! Bookmark not

3.5.3  Definisi Operasional Variabel.......... Error! Bookmark not defined.
3.6  Teknik Analisis Data......c..ccocoeverienueennen. Error! Bookmark not defined.
3.6.1  Analisis Statistik Deskriptif ............. Error! Bookmark not defined.
3.6.2  Uji Asumsi Klasik.........ccccvernnnnnnnn. Error! Bookmark not defined.
3.6.3  Analisis Regresi Berganda................ Error! Bookmark not defined.
3.7  Pengujian Hipotesis........ccceevvverrrveeernnennns Error! Bookmark not defined.
3.7.1 Uji Statistik t..eeeeeieeeieeeeiee e Error! Bookmark not defined.
3.7.2  UjiStatistik Fo.coooooviiiiiies Error! Bookmark not defined.
3.7.3  Koefisien Korelasi........c..ccoceevuennnenee. Error! Bookmark not defined.
3.7.4  Koefisien Determinasi (R?).............. Error! Bookmark not defined.
BAB IV HASIL PENELITIAN DAN PEMBAHASAN......Error! Bookmark not
defined.
4.1  Deskripsi Data ........cccooveviiiinieniieeenen. Error! Bookmark not defined.

X1 Universitas Buana Perjuangan Karawang



4.2 Analisis Statistik Deskriptif.................... Error! Bookmark not defined.

4.3  Uji Asumsi KlasiK .......ccccooeveeiieniieneenen. Error! Bookmark not defined.
4.3.1  Hasil Uji Normalitas .............cc.c....... Error! Bookmark not defined.
4.3.2  Hasil Uji Multikolinieritas ............... Error! Bookmark not defined.
4.3.3  Hasil Uji Heteroskedastisitas ........... Error! Bookmark not defined.
4.3.4  Hasil Uji Autokorelasi...................... Error! Bookmark not defined.

4.4  Analisis Regresi Berganda ...................... Error! Bookmark not defined.

4.5  Pengujian Hipotesis........ccoceereerieeueenen. Error! Bookmark not defined.
4.5.1  UjiStatistik t..occoeeeveenieiiieieeieees Error! Bookmark not defined.
452  Uji Statistik Fooooovvviiiiiiiie Error! Bookmark not defined.
4.53  Koefisien Korelasi.........ccceceeruennnens Error! Bookmark not defined.
4.5.1 Koefisien Determinasi (R?).............. Error! Bookmark not defined.

4.6  Pembahasan Hasil Penelitian...../............ Error! Bookmark not defined.
4.6.1  Pengaruh Earning per Share Terhadap Harga Saham............. Error!
Bookmark not defined.

4.6.2  Pengaruh Return on Aset Terhadap Harga Saham Error! Bookmark
not defined.

4.6.3  Pengaruh Debt to Equity Terhadap Harga Saham. Error! Bookmark

not defined. v

4.6.4  Pengaruh Earning|perShare, \Retuinon dsset, dan Debt to Equity

Terhadap Harga Sahamu.....coe.evvenieniiniennnne. Error! Bookmark not defined.
BAB V KESIMPULAN DAN SARAN......ccccceeureunes Error! Bookmark not defined.
5.1 Kesimpulan........cccooceeeiienieeiioiiiinne e Error! Bookmark not defined.
5.2 Keterbatasan .........cccceeceeeiienieeiieniennienn. Error! Bookmark not defined.
5.3 SAran ..o Error! Bookmark not defined.
DAFTAR PUSTAKA. .....coovriireinnensencnessnnsseenns Error! Bookmark not defined.
LAMPIRAN.....uciittiiintinneissnesssencssessssnsssessssssssessans Error! Bookmark not defined.
DAFTAR RIWAYAT HIDUP ......covvreviencnrcsnennnns Error! Bookmark not defined.

XIv Universitas Buana Perjuangan Karawang



DAFTAR TABEL

Tabel 2.1 Ringkasan Penelitian Terdahulu ............ Error! Bookmark not defined.
Tabel 3.1 Data Sampel Penelitian.......................... Error! Bookmark not defined.
Tabel 3.2 Sampel Perusahaan Sektor Industri Barang Konsumsi.................. Error!
Bookmark not defined.

Tabel 3.3 Waktu dan Tahapan Pelaksanaan........... Error! Bookmark not defined.
Tabel 3.4 Operasional Variabel..............cccceuee..e. Error! Bookmark not defined.
Tabel 4.1 Kriteria Pemilihan Sampel..................... Error! Bookmark not defined.

Tabel 4.2 Hasil Analisis Statistik Deskriptif.......... Error! Bookmark not defined.
Tabel 4.3 Hasil Uji Normalitas Data 80 Sampel....Error! Bookmark not defined.

Tabel 4.4 Hasil Uji Multikolinearitas ...<:l.x........ Error! Bookmark not defined.
Tabel 4.5 Hasil Uji Autokorekasi ..........c...ceueenee. Error! Bookmark not defined.
Tabel 4.6 Hasil Analisis Regresi Berganda,........... Error! Bookmark not defined.
Tabel 4.7 Hasil Uji Statistik t....c....oooooii b Error! Bookmark not defined.
Tabel 4.8 Hasil Uji Statistik F.......o i Error! Bookmark not defined.
Tabel 4.9 Hasil Koefisien Korelastswma........... - r! Bookmark not defined.

Tabel 4.10 Hasil Koefisien Detetminasi. 20000 0. ] Error! Bookmark not defined.

Xv Universitas Buana Perjuangan Karawang



DAFTAR GAMBAR

Gambar 1.1 Harga Saham MBTO.......................... Error! Bookmark not defined.
Gambar 2.1 Kerangka Pemikiran........................... Error! Bookmark not defined.
Gambar 4.1 Hasil Koefisien Korelasi .................... Error! Bookmark not defined.

xvi Universitas Buana Perjuangan Karawang



DAFTAR LAMPIRAN

Lampiran 1 Tabulasi Earning Per Share .........
Lampiran 2 Tabulasi Return on Asset.............
Lampiran 3 Tabulasi Debt to Equity ...............
Lampiran 4 Tabulasi Harga Saham.................

Lampiran 5 Uji Normalitas 102 Sampel .........

Xvii

....... Error! Bookmark not defined.
....... Error! Bookmark not defined.
....... Error! Bookmark not defined.
....... Error! Bookmark not defined.

....... Error! Bookmark not defined.

Universitas Buana Perjuangan Karawang



