eqladwaw uep uewnuwnbuaw

neje uelbeqas yeAu
ebunuaday ueyibniaw Yepi) Ue

yNuaqg Wejep Ul siiny eAIBY Uninjas

NS NIN uizi edue) undede

‘neis PyS
nery eys

o Q
T 0O
® O

1e ueibegas diynbusw bBuelejq |

P

Juaday ymun eAuey ue
:laquins ueyingasAusw Uep ueywnuesuaw eduey 1wl siny eA1ey yninjes ne

1l

Buek
ueyipipuad

ad ueljljsua

‘nery eysns NN e

‘yejesew nens uenelun neje ynuy uesinuad ‘uelode| ueunsnAuad ‘yeiw| eAley uesi|r

Buepun-6uepun 1Bunpuig e3din j¥eH

DAFTAR ISI

ABSTRAK .o et
KATA PENGANTAR ..ottt e
DAFTAR ISL....c et
DAFTAR TABEL......c.ooooi et
DAFTAR GAMBAR ...ttt
BAB I PENDAHULUAN ..ottt
1.1 Latar Belakang Masalah...........c.cccccoceveiviieiieiecce e,

1.2 Rumusan Masalah ...........cccocoooiiniiiini

1.3 Tujuan Penelitian.........cccooeieniiiiiiieceeie e

1.4 Manfaat Penelitian..........coccooeiiiiinniie e

1.5 Sistematika Penulisan..........ccccooviiiiniiinienenenceee

BAB 11 TELAAH PUSTAKA .ottt
2.1 Laporan Keuangan ...........ccceevreereerinireseenesieeseesiesne e

2.1.1 Pengertian Laporan Keuangan ...........c.ccocevvrvneennen.

2.1.2 Macam-macam Laporan Keuangan ..........ccccccvenee.

2.1.3 Tujuan Laporan Keuangan .........ccccceeevvereerveieennnas

2.1.4 Analisis Laporan Keuangan ........c.cccoeeeverenenennnnns

2.1.5 Bentuk-Bentuk Rasio Keuangan ..........c.ccccoeeveennee.

2.2 Pasar Modal..........coooiiiiiiiii

2.2.1 Pengertian Pasar Modal ...........ccccooovevvieiiciciiene

2.2.2 Manfaat Pasar Modal ...........ccooovvviveiieiieeciee

2.2.3 Instrumen Pasar Modal .........ccccccovviveiienieniciienns

23 Saham.&.J. 0.1 %N....9.8.1. 9. 0% ../ I8 1. &~

2.3.1 Pengertian Saham ...........ccccoeeviiiiiicie e

2.4 Harga Saham ..o

2.4.1 Pengertian Harga Saham ..o,

2.4.2 Macam-Macam Harga Saham ..........cccccceveeeieiinnnnns

2.5 Faktor Fundamental yang mempengaruhi harga saham...

2.6 Signalling theory ..o

© 00 N O -

10
10
10
11
12
13
14
15
15
16
16
18
18
19
19
21

23



si|n} e

sNS NIN Uizl edue) undede ynjuaq wejep Iul

eyS

|

nery

NS NIN J&

‘nely e

7]
QO
m T

o
o)

iejode| ueunsnAuad ¢

| Uesl nuad ‘L

neje i

s uenelun

W njens

ese

ye|

Jaguins ueyings Au

aW Uep ueyuwnjueduswl eauegj |

npuijig exdio ¥eH

I

Buepun-6uepun 16u

2.7
2.8
2.9

Pandangan Islam Terhadap Saham ..........
Penelitian terdahulu............cccooooiiine.

Kerangka Pemikiran...........ccccceeeviveivinenen.

2.10 Hipotesis Penelitian..........ccccoceevveiiienninns
BAB Il  METODE PENELITIAN ......cocoovivieeee

3.1

Lokasi dan Waktu Penelitian ....................

3.2 Jenisdan Sumber Data........cccccvvvvvvvveennnn.

3.3
3.4
3.5
3.6

3.7

3.2.1Jenis Data  ....ccoceeeviiiiiieeeen
3.2.2 Sumber Data .......ccccooeveiieiiieneien
Populasi dan Sampel ..........cccceeviivinennnns
Metode Pengumpulan Data........................
Defenisi Operasional dan Pengukuran Var
Metode Analisis Data............c.coeevvrvnnnnne.
3.6.1 Uji Stationer .........cccccevveveeiesnenns
3.6.1.1 Uji Akar Unit........c.coeuenene
3.6.2 Uji Asumsi KlasiK............ccoovrvrnnne.
3.6.2.1 Uji Normalitas...................
3.6.2.2 Uji Multikolinieritas...........
3.6.2.3 Uji Heteroskedastisitas.......
3.6.2.4 Uji Autokorelasi ................
3.6.3 Analisis Regresi dengan Data Pane
3.6.4 Pemilihan Model ............cccccvviinnenn.

Pengujian HIpotesSiS........ccovvvreniieninnnnnn

BAB IV GAMBARAN UMUM PERUSAHAAN ......

4.1
4.2
4.3
4.4
4.5
4.6

PT Adhi Karya (Persero) Tbk (ADHI) .....

iabel ...............
b,

PT Pembangunan Perumahan (Persero) Tbk (PTPP) .......

PT Surya Semesta Internusa Tbk (SSIA) .
PT Total Bangun Persada Thk (TOTL) ...
PT Wijaya Karya (Persero) Tbk (WIKA)

PT Waskita Karya (Persero) Thk (WSKT)

Vi

24
28
36
37
41
41
41
41
41
42
43
43
46
47
47
48
49
50
o1
52
52
55
57
60
60
61
62
64
65
66



si|n} e

sNS NIN Uizl edue) undede ynjuaq wejep Iul

eyS

|

nery

NS NIN J&

‘nely e

7]
QO
m T

o
o)

uelode| ueunsnAuad °

| uesijnuad

neje iy

s uenelun

W njens

ese

ye|

Jaguins ueyings Au

aW Uep ueyuwnjueduswl eauegj |

npuijig exdio ¥eH

I

Buepun-6uepun 16u

BAB V HASIL PENELITIAN DAN PEMBAHASAN ........cccccc.....

5.1 Deskripsi Objek Penelitian...........cccooevvieienineninininnen,

5.2 Analisis Statistik Deskriptif ..........ccccoviiiiiiiciiciie

5.3 UjJi StAtIONET ..o
5.3.1 Uji AKar Unit .....ccoveiieiiiieeeceeseee e
5.4 Uji ASUMST KIBSTK .....ooviiiiiiiiiiiiiisceec e
5.4.1 Uji Normalitas .......cccoveiiiiiiiiiieiieie e
5.4.2 Uji Multikolinearitas .........cccccceviveiiveiieiieeiie s,
5.4.3 Uji Heteroskedastisitas ............cccceeveveiieeseeireiiennns
5.4.4 Uji AUOKOIEIaSI .....ceevviieiiieiecieie e
5.5 Analisis Regresi Data ...........ccocooeiiiieiencnenieeeeeeee
5.6 Hasil Uji HIPOLESIS ....coovvviiiiiiiiiie e
5.6.1 Uji Parsial (UJi T) oeoveiieiieiece e
5.6.2 Uji SImultan (UJi F) ..oooveiiiiieeeeee e
5.6.3 Koefisien Determinasi (R2) .......cccocevererenininieninennns
5.7 Interprestasi Hasil ...

5.7.1

5.7.2
5.7.3
5.7.4
5.7.5
5.7.6

Pengaruh Net Profit Margin (NPM) terhadap
Harga Saham..........cccoeiieieiiesee e
Earning Per Share (EPS) terhadap Harga Saham...
Price Earning Ratio (PER) terhadap Harga Saham
Price to Book Value (PBV) terhadap Harga Saham
Current Ratio (CR) terhadap Harga Saham ............
Net Profit Margin (NPM), Return On Equity
(ROE), Price Earning Ratio (PER), Earning Per
Share (EPS), Price to Book Value (PBV), Current
Ratio (CR) terhadap variabel Harga Saham ............

BAB VI PENUTUP ...t
6.1 KeSImpulan ...
0.2 SAIAN .o
DAFTAR PUSTAKA

LAMPIRAN

vii

68
68
68
72
72
74
74
75
76
77
78
82
82
86
87
88

88
89
90
91
92

93
94
94
96



