
 
 
 

ix 
 

DAFTAR ISI 

 

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

Halaman Sampul Dalam ......................................................................................... ii 

PERSETUJUAN PEMBIMBING ...................................................................... iii 

PENGESAHAN PENGUJI ................................................................................. iv 

MOTTO .................................................................................................................. v 

PERSEMBAHAN ................................................................................................. vi 

KATA PENGANTAR ......................................................................................... vii 

DAFTAR ISI ......................................................................................................... ix 

DAFTAR GAMBAR ........................................................................................... xii 

DAFTAR TABEL .............................................................................................. xiii 

DAFTAR LAMPIRAN ...................................................................................... xiv 

ABSTRAK ............................................................................................................ xv 

ABSTRACT ........................................................................................................ xvi 

BAB I  : PENDAHULUAN 

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

B. Identifikasi Masalah .............................................................. 17 

C. Rumusan Masalah ................................................................. 18 

D. Tujuan  Masalah .................................................................... 18 

E. Manfaat Penelitian ................................................................ 19 

F. Ruang Lingkup dan Batasan Penelitian ................................ 20 

G. Penegasan Istilah ................................................................... 21 

BAB II : LANDASAN TEORI 

A. Pasar Modal ........................................................................... 23 

B. Analisis Fundamental ............................................................ 24 



 
 
 

x 
 

C. Makro Ekonomi .................................................................... 27 

D. Harga Saham ......................................................................... 33 

E. Penelitian Terdahulu ............................................................. 35 

F. Kerangka Konseptual ............................................................ 37 

G. Hipotesis Penelitian ............................................................... 39 

BAB III : METODE PENELITIAN 

A. Pendekatan dan Jenis Penelitian............................................ 41 

B. Populasi, Sampling dan Sampel Penelitian ........................... 42 

C. Sumber Data, Variabel, dan Skala Pengukuran .................... 43 

D. Teknik Pengumpulan Data dan Instrumen Penelitian ........... 44 

E. Teknik Analisis Data ............................................................. 45 

BAB IV : HASIL PENELITIAN 

A. Gambaran Umum Objek Penelitian ...................................... 51 

B. Deskripsi Data ....................................................................... 54 

C. Pengujian Hipotesis ............................................................... 60 

1. Uji Asumsi Klasik ........................................................... 60 

a. Uji Normalitas ........................................................... 60 

b. Uji Multikolinearitas ................................................. 60 

c. Uji Heteroskedastisitas .............................................. 61 

d. Uji Autokorelasi ........................................................ 61 

2. Uji Regresi Linier Berganda ........................................... 62 

3. Uji Hipotesis ................................................................... 63 

BAB V : PEMBAHASAN 

A. Pengaruh ROA Terhadap Harga Saham PT. Unilever 

Indonesia, Tbk  ...................................................................... 67 



 
 
 

xi 
 

B. Pengaruh ROE Terhadap Harga Saham PT. Unilever 

Indonesia, Tbk ....................................................................... 70 

C. Pengaruh DER Terhadap Harga Saham PT. Unilever 

Indonesia, Tbk  ...................................................................... 71 

D. Pengaruh PBV Terhadap Harga Saham PT. Unilever 

Indonesia, Tbk ....................................................................... 72 

E. Pengaruh Tingkat Inflasi Terhadap Harga Saham PT. 

Unilever Indonesia, Tbk ........................................................ 74 

F. Pengaruh Tingkat Suku Bunga Terhadap Harga Saham PT. 

Unilever Indonesia, Tbk ........................................................ 75 

G. Pengaruh Nilai Tukar Rupiah Terhadap Harga Saham PT. 

Unilever Indonesia, Tbk ........................................................ 77 

H. Pengaruh ROA, ROE, DER, PBV, Tingkat Inflasi, Tingkat 

Suku Bunga, dan Nilai Tukar Rupiah Terhadap Harga Saham 

PT. Unilever Indonesia, Tbk ................................................. 79 

BAB VI : PENUTUP 

A. Kesimpulan ........................................................................... 80 

B. Saran ...................................................................................... 81 

 

DAFTAR PUSTAKA 

LAMPIRAN-LAMPIRAN 

 

 

 

 




