
vi 
 

DAFTAR ISI 

Halaman 

ABSTRAK .............................................................................................................. i 

KATA PENGANTAR ........................................................................................... ii 

DAFTAR ISI ......................................................................................................... vi 

DAFTAR TABEL................................................................................................. ix 

DAFTAR GAMBAR .............................................................................................. x 

 

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

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

1.2 Rumusan Masalah .......................................................................... 8 

1.3 Tujuan Penelitian ........................................................................... 9 

1.4 Manfaat Penelitian ......................................................................... 9 

1.5 Sistematika Penulisan................................................................... 10 

 

BAB II TELAAH PUSTAKA ........................................................................ 12 

2.1 Teori Agensi ................................................................................ 12 

2.2 Teori Pensignalan (Signaling Theory) ........................................ 12 

2.3 Pasar Modal ................................................................................. 14 

2.3.1 Pengertian Pasar Modal................................................... 14 

2.3.2 Fungsi Pasar Modal ......................................................... 14 

2.3.3 Manfaat Pasar Modal ...................................................... 16 

2.3.4 Jenis-jenis Pasar Modal ................................................... 17 

2.3.5 Instrumen Pasar Modal Indonesia ................................... 19 

2.3.6 Manfaat Investasi pada Saham…………………………21 

2.3.7 Resiko Investasi pada Saham…………………………..22 

2.4 Indeks LQ45 ................................................................................. 23 

2.5 Return Saham…………………………………………………...24 

2.6 Struktur Modal………………………………………………….25 

2.7 Growth………………………………………………………….26 



vii 
 

2.8 Firm Size………………………………………………………..26 

2.9 Beta……………………………………………………………..27 

2.10  Return on investment (ROI)……………………………………28 

2.11  Hukum Jual Beli Saham dalam Islam………………………….28 

2.12  Penelitian Terdahulu…………………………………………...30 

2.13  Desain Penelitian………………………………………………33 

2.14  Hipotesis……………………………………………………….34 

 

BAB III METODE PENELITIAN ................................................................. 36 

3.1 Jenis Penelitian ............................................................................. 36 

3.2 Populasi dan Sampel .................................................................... 36 

3.3 Jenis dan Sumber Data ................................................................. 38 

3.4 Metode Pengumpulan Data .......................................................... 38 

3.5 Definisi Operasional Variabel…………………………………..38 

3.6 Metode Analisis Data…………………………………………...40 

3.7 Uji Kualitas Data………………………………………………..41 

   3.7.1 Uji Normalitas Data…………………………...………….41 

3.8 Uji Asumsi Klasik………………………………………………42 

3.8.1 Uji Autokorelasi.................................................................. 42 

3.8.2 Uji Multikolonieritas  ......................................................... 42 

3.8.3 Uji Homoskedastisitas………………………………….43 

3.9 Pengujian Hipotesis………...…………………………………...43 

3.9.1 Uji f Hitung ......................................................................... 44 

     3.9.2    Koefisien Determinasi (R
2)

  ............................................... 45 

     3.9.3    Uji t Hitung (Uji Parsial) ...…………………………….46 

 3.10 Keterbatasan Penelitian………………………………………...47 

 

BAB IV HASIL DAN PEMBAHASAN PENELITIAN ............................... 48 

4.1 Analisis Deskriptif ........................................................................ 48 

4.2 Analisis Data…………………………………………………….51 



viii 
 

4.2.1 Uji Asumsi Klasik  ............................................................... 51 

4.2.1.1 Uji Normalitas Residual......................................... 51 

      4.2.1.2 Uji Autokorelasi ...................................................... 53 

    4.2.1.3 Uji Multikolinearitas……………………………55 

    4.2.1.4 Uji Heteroskedastisitas…………………………56 

           4.2.2 Analisis Regresi Linear Berganda .................................... 58 

       4.2.3 Pengujian Hipotesis……………………………………..60 

     4.2.3.1 Pengujian variabel secara simultan……………..60 

     4.2.3.2 Koefisien Determinasi…………………………..61 

     4.2.3.3 Pengujian Variabel secara Parsial………………62 

 

BAB V PENUTUP .......................................................................................... 69 

5.1 Kesimpulan  .................................................................................. 69 

5.2 Saran ................................................................................................... 72 

 

DAFTAR PUSTAKA 

LAMPIRAN 


