
 
 

viii 
 

DAFTAR ISI 

HALAMAN JUDUL  ................................................................................................... i 

LEMBAR PENGESAHAN SKRIPSI ....................................................................... ii 

LEMBAR PERSETUJUAN SKRIPSI ..................................................................... iii 

SURAT PERNYATAAN ........................................................................................... iv 

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

KATA PENGANTAR ................................................................................................ vi 

DAFTAR ISI ............................................................................................................. viii 

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

DAFTAR GAMBAR .................................................................................................. xi 

DAFTAR LAMPIRAN ............................................................................................. xii 

ABSTRAK ................................................................................................................ xiii 

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

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

1.2 Rumusan Masalah ........................................................................................ 10 

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

1.4 Manfaat Penelitian ........................................................................................ 11 

1.5 Batasan Masalah ........................................................................................... 11 

BAB II  TINJAUAN PUSTAKA .............................................................................. 13 

2.1 Penelitian Terdahulu ..................................................................................... 13 

2.2 Landasan Teori ............................................................................................. 23 

2.2.1 Saham........................................................................................................ 23 

2.2.2 Harga Saham ............................................................................................. 24 



 
 

ix 
 

2.2.3 Jenis – Jenis Saham................................................................................... 27 

2.2.4 Faktor-Faktor yang Memengaruhi Harga Saham ..................................... 29 

2.3 Kerangka Konseptual ................................................................................... 39 

2.4 Hipotesis ....................................................................................................... 40 

BAB III  METODE PENELITIAN ......................................................................... 45 

3.1 Objek Penelitian ........................................................................................... 45 

3.2 Populasi dan Sampel .................................................................................... 45 

3.3 Jenis Penelitian ............................................................................................. 46 

3.4 Identifikasi Variabel Penelitian .................................................................... 46 

3.5 Definisi Operasional Variabel ...................................................................... 47 

3.6 Metode Pengumpulan Data .......................................................................... 49 

3.7 Metode Analisis Data ................................................................................... 49 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ......................................... 52 

4.1 Hasil Penelitian ............................................................................................. 52 

4.2 Analisis Hasil Penelitian .............................................................................. 54 

4.3 Interpretasi .................................................................................................... 67 

BAB V PENUTUP ..................................................................................................... 73 

5.1 Kesimpulan ................................................................................................... 73 

5.2 Implikasi ....................................................................................................... 74 

5.3 Saran ............................................................................................................. 75 

DAFTAR PUSTKA ................................................................................................... 76 

 

  



 
 

x 
 

DAFTAR TABEL 

Tabel 1.1 Perkembangan harga saham perusahaan perbankan ..................................  3 

Tabel 2.1 Ringkasan Persamaan dan Perbedaan Penelitian yang Relevan  ...............  15 

Tabel 4.1 Pemilihan Sampel  .....................................................................................  51 

Tabel 4.2 Sampel Berdasarkan Kriteria Yang Telah Ditetapkan  ..............................  52 

Tabel 4.3 Hasil Uji Normalitas  .................................................................................  54 

Tabel 4.4 Hasil Uji Normalitas Setelah Transformasi  ..............................................  55 

Tebel 4.5 Hasil Uji Multikolinieritas  ........................................................................  57 

Tabel 4.6 Hasil Uji Autokolerasi  ..............................................................................  59 

Tabel 4.7 Nilai Durbin Watson  .................................................................................  60 

Tabel 4.8 Hasil Uji Regresi Linier Berganda  ............................................................  61 

Tabel 4.9 Hasil Uji Koefisien Determinasi (R2)  .......................................................  62 

Table 4.10 Output Uji Statistik t  ...............................................................................  63 

Tabel 4.11 Output Uji Statistik F  ..............................................................................  65  



 
 

xi 
 

DAFTAR GAMBAR 

 

Gambar 2.1 Kerangka Konseptual  ............................................................................  37 

Gambar 4.1 Hasil Uji Heteroskedastisitas  ......................................................................  58  


