
xii 
 

DAFTAR ISI 

 

Halaman  

Halaman Sampul Depan Skripsi ..................................................................i   

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

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

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

Halaman Pengesahan Ujian Skripsi ............................................................v   

Persembahan ..............................................................................................vi  

Abstrak .....................................................................................................vii  

Kata Pengantar ..........................................................................................xi   

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

Daftar Tabel .............................................................................................xvii   

Daftar Gambar ........................................................................................xviii   

Daftar Lampiran ......................................................................................xix  

BAB I PENDAHULUAN 

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

1.2 RumusanMasalah ..................................................................................... 4 

1.3 TujuanPenelitian ...................................................................................... 5 

1.4 ManfaatPenelitian .................................................................................... 6 

1.5 BatasanPenelitian ..................................................................................... 6 

 

 



xiii 
 

BAB II  

KAJIAN PUSTAKA 

2.1 Pasar Modal…………………………………………………………….7 

   2.1.1 PengertianPasar Modal ................................................................. 7 

2.1.2 InstrumenPasar Modal ..................................................................... 9 

2.2 Return Saham ..................................................................................... 10 

2.3 RasioKeuangan .................................................................................. 11 

2.4 KerangkaPikirTeoritis ........................................................................ 14 

2.5 PenelitianTerdahulu ............................................................................ 15 

2.6 Hipotesis ............................................................................................ 18 

  2.6.1 Hubungan CR dengan Return Saham ............................................. 18  

  2.6.2 Hubungan DTA dengan Return Saham .......................................... 19 

  2.6.3 Hubungan TATO dengan Return Saham ........................................ 20 

  2.6.4 Hubungan ROA dengan Return Saham .......................................... 21 

2.6.5Hubungan PER dengan Return Saham .............................................. 22 

2.7 Perbedaan PenelitiandenganPenelitian Lain ........................................ 24 

 

 



xiv 
 

BAB III  

METODE PENELITIAN 

3.1 Jenis dan Sumber Data………………………………………………….25 

3.1.1 Jenis data yang digunakan ............................................................... 25 

3.1.2 Sumber data yang digunakan ........................................................... 25 

3.2 Variabel penelitian dan definisi variabel penelitian ............................. 26 

3.2.1 Variabel Dependen (Y) .................................................................... 26 

3.2.2 Variabel Independen (X).................................................................. 26 

          Current Ratio .................................................................................. 26 

         Debt To Total Assets ....................................................................... 27 

        Total Assets Turnover....................................................................... 27 

          Return On Asset……………………………………………………...27 

          Price Earning Ratio ......................................................................... 28 

3.3 PopulasidanSampel............................................................................. 29 

Populasi ................................................................................................... 29 

Sampel ..................................................................................................... 29 

3.4 MetodePengumpulan Data .................................................................. 30 

3.5 MetodeAnalisis Data .......................................................................... 31 

3.5.1 UjiAsumsiKlasik ............................................................................. 31 

            1. UjiNormalitas ........................................................................... 31 

            2. UjiMultikolinieritas .................................................................. 32 

            3. UjiHeteroskedastisitas ............................................................... 32 

            4. UjiAutokorelasi ........................................................................ 33 

3.5.2Analisis Linier Berganda  ................................................................. 33 

      3.5.3 Uji Hipotesis .............................................................................. 34 

         3.5.3.1 Uji T .................................................................................... 35 



xv 
 

3.5.3.2 Uji F……………………………………………………………......36 

BAB IV  

ANALISIS DAN PEMBAHASAN 

4.1 Gambaran Umum Penelitian ............................................................... 37 

4.2 Statistik Deskriptif .............................................................................. 38 

4.3 Uji Asumsi Klasik……………………………………………………...41 

      4.3.1 UjiNormalitas ............................................................................ 42 

      4.3.2 UjiMultikolinieritas ................................................................... 42 

      4.3.3 UjiHeteroskedastisitas ................................................................ 43 

      4.3.4 UjiAutokorelasi ......................................................................... 45 

4.4 AnalisisRegresi Linier Berganda ........................................................ 46 

4.5 PengujianHipotesis ............................................................................. 50 

     4.5.1 Uji T ........................................................................................... 50 

               4.5.1.1 PengujianTerhadap CR ................................................... 51 

               4.5.1.2 PengujianTerhadap DTA ................................................ 51 

               4.5.1.3 PengujianTerhadap TATO.............................................. 51 

               4.5.1.4 PengujianTerhadap ROA ................................................ 52 

               4.5.1.5 PengujianTerhadap PER ................................................. 52 

      4.5.2 Uji F .......................................................................................... 53 

4.6 Pembahasan ........................................................................................ 55 

     4.6.1Pengaruh CR terhadap Return Saham .......................................... 55 

      4.6.2 Pengaruh DTA terhadap Return Saham ...................................... 56 

      4.6.3Pengaruh TATO terhadap Return Saham .................................... 57 

      4.6.4Pengaruh ROI terhadap Return Saham ........................................ 57 



xvi 
 

      4.6.5 Pengaruh PER terhadap Return Saham ....................................... 58 

 

BAB V  

KESIMPULAN DAN SARAN 

5.1 Kesimpulan ........................................................................................ 60 

5.2 Saran .................................................................................................. 61 

DAFTAR PUSTAKA……………………………………………………...63 

LAMPIRAN…………………………………………………………….....65 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xvii 
 

DAFTAR TABEL 

 

Tabel          Halaman 

Tabel 3.4 Sampel Data Perusahaan ........................................................... 33 

Tabel 4.2 AnalisisDeskriptifVariabelPenelitian ........................................ 38 

Tabel 4.3.1 UjiNormalitasdengan Kolmogorov Smirnov .......................... 42 

Tabel 4.3.2 HasilPerhitunganUjiMultikolinieritas ..................................... 43 

Tabel 4.3.4 PengukuranAutokorelasi ........................................................ 45 

Tabel 4.4 HasilRegresi Linier Berganda ................................................... 46 

Tabel 4.5.1 HasilUji T………………………………………………………50 

Tabel 4.5.2 Hasil Uji F……………………………………………………...53 

Tabel 4.6Rekapittulasi Hasil Analisis ....................................................... 55 

 

 

 

 

 

 

 

 

 

 

 

 



xviii 
 

DAFTAR GAMBAR 

 

Gambar                Halaman 

Gambar 3.4 KerangkaTeoritis ................................................................... 30 

Gambar 4.3.3 UjiHeteroskedastisitas ........................................................ 44 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xix 
 

LAMPIRAN 

Lampiran Halaman 

Lampiran 1 Data Penelitian Perusahaan Manufaktur ................................. …….66 

       Current Ratio………………………………………………………………...66 

       Debt to total asset…………………………………………………………....67 

       Total asset turn over…………………………………………………………68 

       Return on asset………………………………………………………………69 

       Price earning ratio…………………………………………………………...70 

       Return Saham………………………………………………………………..71 

Lampiran 2 Output SPSS………………………………………………………...72 

 

 

 

 

 

 

 

 

  


