
vii 
 

DAFTAR ISI 

 

LEMBAR PERSETUJUAN TESIS ........................................................................................... ii 

SURAT PERNYATAAN TIDAK PLAGIAT U/TESIS  ......................................................... iii 

LEMBAR PENGESAHAN TESIS .......................................................................................... iv 

KATA PENGANTAR ............................................................................................................... v 

ABSTRACT .............................................................................................................................. vi 

DAFTAR ISI ............................................................................................................................ vii 

DAFTAR GAMBAR ................................................................................................................ ix 

DAFTAR TABEL ...................................................................................................................... x 

DAFTAR LAMPIRAN ............................................................................................................. xi 

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

A.   Latar Belakang ................................................................................................................ 1 

B.   Identifikasi Masalah ........................................................................................................ 3 

C.   Ruang Lingkup ................................................................................................................ 6 

D.   Rumusan Masalah ........................................................................................................... 6 

E.   Tujuan dan Manfaat Penelitian ........................................................................................ 7 

F.   Kerangka Penulisan .......................................................................................................... 8 

BAB II    TELAAH KEPUSTAKAAN ................................................................................... 10 

A.   Landasan Teori .............................................................................................................. 10 

B.   Kaitan Antar Variabel .................................................................................................... 12 

C.   Penelitian Terdahulu ...................................................................................................... 21 

D.   Kerangka Pemikiran ...................................................................................................... 25 

E.   Hipotesis Penelitian ....................................................................................................... 26 

BAB III    METODOLOGI PENELITIAN ............................................................................. 28 

A.   Jenis dan Periode Penelitian .......................................................................................... 28 

B.   Sumber dan Pengumpulan Data .................................................................................... 28 

C.   Populasi dan Sampel Penelitian ..................................................................................... 29 

D.   Variabel Penelitian dan Operasionalisasi Variabel ....................................................... 30 

E.   Teknik Analisis Data ..................................................................................................... 33 



viii 
 

BAB IV    HASIL PENELITIAN DAN PEMBAHASAN ...................................................... 38 

A.   Deskripsi Subjek Penelitian ........................................................................................... 38 

B.   Deskripsi Objek Penelitian ............................................................................................ 39 

C.   Hasil Uji Asumsi Analisis Data ..................................................................................... 43 

D.   Hasil Analisis Data ........................................................................................................ 46 

E.   Pembahasan ................................................................................................................... 53 

BAB V    PENUTUP ............................................................................................................... 58 

A.   Kesimpulan .................................................................................................................... 58 

B.   Keterbatasan dan Saran.................................................................................................. 59 

DAFTAR PUSTAKA .............................................................................................................. 61 

LAMPIRAN ............................................................................................................................. 64 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



ix 
 

DAFTAR GAMBAR 

Gambar 2.1    Kerangka Pemikiran .......................................................................................... 26 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



x 
 

DAFTAR TABEL 

Tabel 4.1    Deskripsi Proses Pemilihan Sampel ..................................................................... 38 

Tabel 4.2    Hasil Analisis Statistik Deskriptif......................................................................... 40 

Tabel 4.3    Hasil Pengujian Persamaan Regresi ..................................................................... 45 

Tabel 4.4    Hasil Pengujian Multikolinearitas Korelasi  ......................................................... 45 

Tabel 4.5    Hasil Pengujian Multikolinearitas VIF ................................................................. 47 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xi 
 

DAFTAR LAMPIRAN 

Lampiran 1 Daftar Subjek Penelitian ....................................................................................... 64 

Lampiran 2 Input Data Quick Ratio ......................................................................................... 64 

Lampiran 3 Input Data Return on Asset ................................................................................... 70 

Lampiran 4 Input Data Earning Per Share .............................................................................. 76 

Lampiran 5 Input Data Return on Equity ................................................................................. 82 

Lampiran 6 Input Data Net Profit Margin ............................................................................... 88 

Lampiran 7 Input Data Imbal Hasil Saham ............................................................................. 94 

Lampiran 8 Hasil Statistik Deskriptif .................................................................................... 100 

Lampiran 9 Hasil Pengujian Heteroskedastisitas ................................................................... 100 

Lampiran 10 Hasil Pengujian Multikolinearitas Korelasi ..................................................... 101 

Lampiran 11 Hasil Pengujian Multikolinearitas VIF............................................................. 101

 ...................................................................................................................................  

Lampiran 12 Hasil Pengolahan EVIEWS 10 – Uji Likelihood (Persamaan Regresi) ........... 101 

Lampiran 13 Hasil Pengolahan EVIEWS 10 – Random Effects Model (Persamaan Regresi)

................................................................................................................................................ 103 

 

 

 

 

 

 

 

 

 


