DAFTAR ISl

Halaman
HALAMAN JUDUL .ottt e e e e e e e eeenn e [
HALAMAN PERSETUJUAN ..ottt iL..
HALAMAN PENGESAHAN KELULUSAN UJIAN ..o iii
PERNYATAAN ORISINALITAS SKRIPSI ..ccooiiiiiiiiiiiiiieeeeeeee e iv
MOTTO DAN PERSEMBAHAN .....ooiiiiiiiiii ettt %
ABSTRACT ..ottt sttt st st etesaesbesaeebesseeseese e e e neensenbessensensens Vi
AB ST RAK ettt et e e e e e e e e e e e e e e e e e s vii
KATA PENGANTAR .ottt eeee ettt e e e e e e e e e e e s s aaeeaaae s viii
DAFTAR TABEL .coooiiiiiiiieeeee et Xiii
DAFTAR GAMBAR ...ttt a e e e e e e e e e e e e e e e s snneees Xiv
DAFTAR LAMPIRAN ..ttt ettt ee e e e e s XV
BAB | PENDAHULUAN ..ot ree e e e e e e e e e e e e e e mnnnes 1
1.1 Latar Belakang Masalah ..o i 1.
1.2 Rumusan Masalah ... 9.
1.3 Tujuan dan Kegunaan Penelitian ....... .o ooeeeeeeeeerieeeeeeiiiiiiininnnn... 11
1.3.1 Tujuan Penelitian ...........oouuviviiiiiiiii e 11
1.3.2 Kegunaan Penelitian ..........ccoovviceeeee e 12
1.4 Sistematika Penulisan ... 13
BAB Il TELAAH PUSTAKA ittt bbbttt e e e e e e e e e e e e e e e e e e s s e nnns 16
2.1 DefiNISI-DEFINIST ..uvvveeiiiiiieeeiee e 16
2.1.1 SANAM ..ottt e ——————— 6.1
2.1.2 Harga Saham ........eeueeiiiiiiiiee e 18
2.1.3 Economic Value Added (EVA) ........coocmmmmeeeeeeeeeeeeeeeeeeeiinnns 20
2.1.4 Return on ASSEtS (ROA).... oo 23
2.1.5 Debt to Equity Ratio (DER) ..........i e eeeeeeeevveiiieeee e 25
2.1.6 Volume Perdagangan ...............eemmmmeeeeeeeeeeeeeeeeeieniinnnes 26
2.1.7 KapitaliSasi PaSar ..................v o eeeeeeeeennnniininnnneaeeaeaaees 27
2.2 LaNAASAN TEOM ...iieee oottt e e e e e e e e e ee e e e e aeeeeees 29
2.1.9 Teori Harapan ..........ccccceeeeeessieceeeereiiinissesseeeeeeeeeeeesseesensnnnnns 29
2.1.10 TOI SINYAI ..ceiiiiiiiiiiiiiiiee s e 31
2.3 Penelitian Terdahulu ..............ouuiimmmeemiiiiiieee e 32
2.4 Hubungan Antar Variabel ... 7.3
2.5 HIPOLESIS oiiieiieeiiiiiiiiie e e e et e e s e e e e e e e e e e e eeeeeeeessssrnnnnneenne 42
2.6 Kerangka Pemikiran ..o 43
BAB Il METODE PENELITIAN ..ottt 45.
3.1 Variabel Penelitian dan Definisi Operasionatiafael .......................... 45
3.1.1 Variabel Penelitian ..........ccccoiimmmmmmiiiiiiiiiiiiiiieeeeeeeeeeeeeeees 45
3.1.2 Definisi Operasional Variabel ........ccccceiiiiiiiiiiiiiiiiiiiieee, 45
3.2 Populasi dan Sampel .........ooooviiiiieieeeeee e 51

Xi



3.3 Jenis dan SUMDBEr Datal .......coenienie e 52

3.4 Metode Pengumpulan Data ..............ooeemmmmeeeeemenmeeeeeeeeeeeeeeennnn 52
3.5 Metode ANGALISIS .....cccuuiiiiiiiiiieee sttt e e 53
3.5.1 Statistik DesKriptif ........cooiiiiiiiceeeeii e 53
3.5.2 Uji ASUMSI KIASIK ..vvvviviiiiies s sess e e e e e e e e eeeeeaeeeeeennnnnns 53
3.5.3 Analisis Regresi Linier Berganda .....cccccc.evvveiiiiiiiineeeeeeennn. 55
3.5.4 Koefisien Determinasi fR ........c.ccoceeeveeeeeeeeeeeeeeeeeereenns 56
3.5.5 Pengujian HIPOtESIS .........cuuuvurrimmmmmmeeenaaeeeeeeeeeeeeeeeeeeeeeennenns 57
BAB IV HASIL DAN PEMBAHASAN ...t 60
4.1 Deskripsi Objek Penelitian ..o, 60.
4.1.1 Gambaran Umum Obyek Penelitian ..... o eeeeeeeeeeenennn....60
4.1.2 Statistik Deskripsi Variabel Penelitian...............cccccoeeeine. 61
4.2 ANAIISIS DAA ....uuuiiiiiiiiiiiiieieee s bbbttt et e e e e e e e e e e e e e e e e e 65
4.2.1 Uji ASUMSI KIASIK ....oeiiiiiiiiiiie e 65
4.3 Hasil Analisis Regresi Linier Berganda ...........ccccccceeeeeevviveveieeinnnnnn, 70
4.4 Hasil Uji Koefisien DeterminasiZR...........c.occovoveeeeeeeeeeensesseseanns 73
S U T 1] 010 1 (S 1 74
4.6 PembDanasan ...........ouuiiiiiiiii e 78
BAB V PENUTUP ..ottt et e e e e e e e e s e 85
5.1 SIMPUIAN e ee e e e e 86
5.2 Keterbatasan Penelitian ..o 86
5.3 SAIAN oo eee 87
5.3.1 Implikasi Kebijakan ...........cccccoiriiiiiiiiicic e, 87

5.3.2 Saran Penelitian Yang Akan Datang ......ccccoeeeeennne.....88
DAFTAR PUSTAKA
LAMPIRAN-LAMPIRAN

Xii



