
vi 
 

DAFTAR ISI 

LEMBAR PENGESAHAN 

LEMBAR PERNYATAAN KEASLIAN 

MOTTO 

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

ABSTRAK .......................................................................................................... ii 

KATA PENGANTAR ........................................................................................ iii 

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

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

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

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

BAB I PENDAHULUAN 

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

1.2 Identifikasi dan Rumusan Masalah ......................................................... 7 

 Identifikasi Masalah ........................................................................ 7 

 Rumusan Masalah ........................................................................... 7 

1.3 Maksud dan Tujuan Penelitian ............................................................... 8 

 Maksud Penelitian .......................................................................... 8 

 Tujuan Penelitian ............................................................................ 8 

 Kegunaan Praktis ............................................................................ 9 



vii 
 

 Kegunaan Akademis ....................................................................... 9 

1.5 Lokasi dan Waktu Penelitian ................................................................ 10 

 Lokasi Penelitian .......................................................................... 10 

 Waktu Penelitian........................................................................... 11 

BAB II KAJIAN PUSTAKA, KERANGKA PEMIKIRAN, DAN HIPOTESIS 

2.1 Kajian Pustaka .......................................................................................... 13 

2.1.1 Rasio penilaian (PER) ........................................................................ 13 

2.1.2 Harga per buku (PBV) ........................................................................ 14 

2.1.3 Return Saham ..................................................................................... 15 

2.1.4 Hasil Penelitian Terdahulu .................................................................. 16 

2.2 Kerangka Pemikiran ................................................................................. 23 

2.2.1 Hubungan antara Rasio penilaian (PER) dengan Return Saham Teori 

Penghubung Price Earning Ratio terhadap Harga Saham .................. 24 

2.2.2 Harga per buku (PBV) dengan Return Saham ..................................... 24 

2.2.3 Hubungan antara Hubungan antara Rasio penilaian (PER) Harga per 

buku (PBV) dengan Return Saham ..................................................... 25 

2.3 Hipotesis .................................................................................................. 27 

 

 

 

 



viii 
 

BAB III METODE PENELITIAN 

3.1 Objek Penelitian ....................................................................................... 28 

3.2 Metode Penelitian ..................................................................................... 29 

3.2.1 Desain Penelitian.............................................................................. 30 

3.2.2 Operasionalisasi Variabel ................................................................. 35 

3.2.3 Sumber dan Metode Pengumpulan Data ........................................... 35 

3.2.4 Teknik Pengumpulan Data ............................................................... 40 

3.2.5 Rancangan Analisis .......................................................................... 41 

3.2.6 Pengujian Hipotesis .......................................................................... 50 

3.2.4 Penarikan Kesimpulan ...................................................................... 55 

BAB IV HASIL ANALISIS DAN PEMBAHASAN 

4.1 Gambaran Umum Perusahaan ................................................................... 56 

4.1.1 Sejarah Singkat Perusahaan ........................................................... 56 

4.1.2 Struktur Organisasi Perusahaan ..................................................... 63 

4.2 Pembahasan .............................................................................................. 67 

4.2.1 Hasil Analisi Deskriptif ................................................................. 67 

4.2.2 Analisis Verifikatif ........................................................................ 87 

4.2.3 Analisis Regresi Linier berganda ................................................... 87 

4.2.4 Uji Asumsi Klasik ......................................................................... 89 

4.2.5 Analisis Korelasi ........................................................................... 95 

4.2.6 Koefisien Determinasi ................................................................... 97 



ix 
 

4.2.7 Pengujian Hipotesis Parsial (Uji T) ................................................ 99 

4.2.8 Pengujian Hipotesis Simultan (Uji F) ........................................ 102 

BAB V KESIMPULAN DAN SARAN 

5.1 Kesimpulan ............................................................................................. 104 

5.2 Saran ...................................................................................................... 105 

DAFTAR PUSTAKA 

LAMPIRAN 

RIWAYAT HIDUP 

 


