
xii 

 

DAFTAR ISI 

Halaman Sampul  ........................................................................................... i 

Halaman Judul ............................................................................................... ii  

Pernyataan Bebas Plagiarisme  ...................................................................... iii 

Halaman Pengesahan  .................................................................................... iv 

Berita Acara  ................................................................................................ v 

Kata Pengantar  .............................................................................................. viii 

Daftar Isi  ....................................................................................................... xii 

Daftar Tabel  .................................................................................................. xiv 

Daftar Gambar ............................................................................................... xv 

Daftar Lampiran  ............................................................................................ xv 

Abstrak  .......................................................................................................... xvi 

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

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

1.2 Rumusan Masalah .................................................................................... 9 

   1.3 Tujuan Penelitian .................................................................................... 10 

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

   1.5 Sistematika Penulisan.............................................................................. 11 

BAB II KAJIAN PUSATAKA .................................................................... 13 

2.1 Landasan Teori ........................................................................................ 13 

2.1.1 Asimetri Informasi & Teori Sinyal  ................................................. 13 

2.1.2 Pasar Modal Syariah  ....................................................................... 16 

2.1.3 Saham Syariah  ................................................................................ 21 

2.1.4 Kriteria Screening Saham Syariah  .................................................. 24 

2.1.5 Rasio Keuangan  .............................................................................. 26 

2.1.6 Kapitalisasi Pasar  ............................................................................ 33 

2.1.7 Kinerja Keuangan  ........................................................................... 35 

2.2 Penelitian Terdahulu ................................................................................ 37 

2.3 Hipotesis Penelitian ................................................................................. 44 

2.3.1 Perbandingan Kinerja Solvabilitas Sebelum dan Sesudah Perubahan 

Komposisi (Screening) Saham Syariah  ............................................ 44 



xiii 

 

2.3.2 Perbandingan Kinerja Profitabilitas Sebelum dan Sesudah Perubahan 

Komposisi (Screening) Saham Syariah  ............................................ 46 

2.3.3 Perbandingan Kinerja Kapitalisasi Pasar Sebelum dan Sesudah 

Perubahan Komposisi (Screening) Saham Syariah  .......................... 47 

2.4 Kerangka Pemikiran Penelitian ............................................................... 49 

BAB III METODE PENELITIAN ............................................................. 52 

3.1 Populasi dan Sampel Penelitian ............................................................... 52 

3.2 Jenis dan Sumber Data ............................................................................. 53 

3.3 Varibel Penelitian .................................................................................... 53 

3.3.1 Solvabilitas  ...................................................................................... 53 

3.3.2 Profitabilitas  .................................................................................... 54 

3.3.3 Kapitalisasi Pasar  ............................................................................ 55 

3.4 Metode Pengumpulan Data ...................................................................... 56 

3.5 Teknik Analisis Data ............................................................................... 56 

3.5.1 Statistik Deskriptif  .......................................................................... 57 

3.5.2 Pengujian Hipotesis  ........................................................................ 57 

3.6 Operasional Hipotesis  ............................................................................. 62 

BAB IV PEMBAHASAN ............................................................................ 64 

4.1 Deskripsi Obyek Penelitian ..................................................................... 64 

4.2 Statistik Deskriptif  .................................................................................. 66 

4.3 Proses Perbaikan Data  ............................................................................ 69 

4.4 Pengujian Hipotesis  ................................................................................ 70 

4.5 Pembahasan ............................................................................................. 74 

BAB V PENUTUP ....................................................................................... 79 

5.1 Kesimpulan .............................................................................................. 79 

5.2 Keterbatasan Penelitian ........................................................................... 79 

5.3 Saran ........................................................................................................ 80 

DAFTAR PUSTAKA ................................................................................... 82 

LAMPIRAN ................................................................................................. 83 

 

 


