
 
  

x 
 

DAFTAR ISI 

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

PENGESAHAN ............................................................................................................ iv 

PERNYATAAN KEASLIAN TULISAN ...................................................................... v 

MOTTO........................................................................................................................ vi 

PERSEMBAHAN........................................................................................................ vii 

PENGANTAR ............................................................................................................ viii 

DAFTAR ISI ................................................................................................................. x 

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

DAFTAR GAMBAR .................................................................................................. xiv 

DAFTAR LAMPIRAN ............................................................................................... xv 

ABSTRAK .................................................................................................................. xvi 

ABSTRACT .............................................................................................................. xvii 

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

PENDAHULUAN..........................................................................................................1 

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

B. Identifikasi Masalah .............................................................................................. 10 

C. Rumusan Masalah ................................................................................................. 11 

D. Tujuan Penelitian .................................................................................................. 12 

E. Manfaat Penelitian ................................................................................................. 12 

F. Keterbatasan Penelitian Dan Ruang Lingkupnya .................................................... 13 

G.     Penegasan Istilah................................................................................................... 15 

H.    Sistematika Penulisan Skripsi ................................................................................ 17 

BAB II ......................................................................................................................... 20 

LANDASAN TEORI ................................................................................................... 20 

A. Teori Sinyal (Signalling Theory) ............................................................................ 20 



 
  

xi 
 

B. Harga Saham ......................................................................................................... 22 

C. Earning Per Share (EPS) ....................................................................................... 27 

D. Return On Equity (ROE) ....................................................................................... 29 

E. Debt to Equity Ratio (DER) ................................................................................... 31 

F. Kajian Penelitian Terdahulu .................................................................................. 33 

G.    Kerangka Konseptual ............................................................................................. 46 

H.    Hipotesis Penelitian ............................................................................................... 47 

BAB III ........................................................................................................................ 49 

METODE PENELITIAN............................................................................................ 49 

A. Pendekatan dan Jenis Penelitian ............................................................................. 49 

B. Subjek Penelitian (Populasi, Sampling, dan Sampel Penelitian) ............................. 50 

C. Sumber Data, Variabel, Dan Skala Pengukuran...................................................... 51 

D. Teknik Pengumpulan Data Dan Instrumen Penelitian ............................................. 53 

E. Teknik Analisa Data .............................................................................................. 54 

BAB IV ........................................................................................................................ 65 

HASIL PENELITIAN ................................................................................................. 65 

A. Gambar Umum Objek Penelitian ........................................................................... 65 

B. Gambaran Umum Variabel Penelitian .................................................................... 77 

C. Hasil Pengolahan Data........................................................................................... 88 

BAB V  PEMBAHASAN........................................................................................... 104 

A.     Pengaruh EPS, ROE, dan DER Terhadap Harga Saham ....................................... 104 

B.     Pengaruh Earning Per Share (EPS) Terhadap Harga Saham ................................ 106 

C.     Pengaruh Return On Equity (ROE) Terhadap Harga Saham ................................. 108 

D.     Pengaruh Debt to Equity Ratio (DER) Terhadap Harga Saham ............................ 110 

BAB VI ...................................................................................................................... 113 

PENUTUP ................................................................................................................. 113 



 
  

xii 
 

A. Kesimpulan ......................................................................................................... 113 

B. Saran ................................................................................................................... 115 

DAFTAR PUSTAKA ................................................................................................ 118 

LAMPIRAN - LAMPIRAN ...................................................................................... 122 

 

 



 
  

xiii 
 

DAFTAR TABEL 
 

Tabel 1. 1 Perusahaan Kosmetik yang Terdaftar di BEI........................................ 3 

Tabel 1. 2 Fluktuasi Harga Saham Triwulan Perusahaan ...................................... 5 

Tabel 3. 1 Sampel Penelitian .............................................................................. 51 

Tabel 4. 1 Perkembangan Harga Saham ............................................................. 77 

Tabel 4. 2 Perkembangan Earning Per Share (EPS) ............................................ 80 

Tabel 4. 3 Perkembangan Return On Equity (ROE) ........................................... 83 

Tabel 4. 4  Perkembangan Debt to Equity Ratio (DER) ...................................... 86 

Tabel 4. 5 Uji Statistik Deskriptif ....................................................................... 89 

Tabel 4. 6 Hasil Uji Multikolineritas .................................................................. 90 

Tabel 4. 7 Hasil Uji Chow .................................................................................. 91 

Tabel 4. 8 Hasil Uji Hausman ............................................................................ 92 

Tabel 4. 9  Hasil Uji Lagrange Multiplier ........................................................... 93 

Tabel 4. 10 Hasil Regresi Data Panel Menggunakan .......................................... 94 

Tabel 4. 11  Hasil Uji Koefisien Determinasi (R2) .............................................. 96 

Tabel 4. 12 Hasil Uji Signifikansi Simultan (Uji F) ............................................ 97 

Tabel 4. 13 Hasil Uji Parsial (Uji T) ................................................................... 98 

Tabel 4. 14 Hasil Uji Normalitas ...................................................................... 100 

Tabel 4. 15 Hasil Uji Autokorelasi ................................................................... 101 

Tabel 4. 16  Hasil Uji Heterokedastisitas .......................................................... 102 

 

  



 
  

xiv 
 

 

DAFTAR GAMBAR 

Gambar2. 1 Skema Kerangka Konseptual .......................................................... 46 

  



 
  

xv 
 

 

 

DAFTAR LAMPIRAN 

Lampiran 1. 1  Data Penelitian ......................................................................... 123 

Lampiran 2.  1 Hasil Pengujian Data ................................................................ 127 

Lampiran 3.  1 Tabel Uji T ............................................................................... 133 

Lampiran 4. 1 Kendali Bimbingan Skripsi........................................................ 134 

Lampiran 6.  1 Daftar Riwayat Hidup .............................................................. 147  


	DAFTAR ISI
	DAFTAR TABEL
	DAFTAR GAMBAR
	DAFTAR LAMPIRAN

