
 

 

vi 

 

DAFTAR ISI 

 

LEMBAR PENGESAHAN ...........................................................................   

LEMBAR PERNYATAAN ...........................................................................   

MOTO .............................................................................................................   

ABSTRACT ....................................................................................................  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 Masalah ..............................................................  1 

 1.2 Identifikasi dan Rumusan Masalah .............................................      10 

 1.2.1 Identifikasi Masalah ...........................................................      10 

 1.2.2 Rumusan Masalah ..............................................................      11 

 1.3 Maksud dan TujuanPenelitian .....................................................  11 

 1.3.1 Maksud Penelitian ..............................................................  11 

 1.3.2 Tujuan Penelitian ...............................................................      12 

 1.4 Kegunaan Penelitian....................................................................      12 

 1.5 Lokasi dan Waktu Penelitian ......................................................  13 

 1.5.1 Lokasi Penelitian ................................................................  13 



 

 

vii 

 

 1.5.2 Waktu Penelitian ................................................................  14 

BAB II KAJIAN PUSTAKA, KERANGKA PEMIKIRAN DAN 

HIPOTESIS 

 2.1 Kajian Pustaka .............................................................................  15 

 2.1.1 Return On Asset .................................................................  15 

 2.1.1.1Pengertian Return On Asset ........................................  15 

2.1.1.2 Keunggulan Return On Asset .....................................  17 

2.1.1.3 Kelemaham Return On Asset………………………..     18 

 2.1.2 Capital Adequacy Ratio ....................................................  19 

 2.1.2.1 Pengertian Capital Adequacy Ratio ............................  19 

2.1.3 Return Saham……………………………………………..    21  

2.1.3.1 Pengertian Return Saham ...........................................  21 

2.1.3.2 Komponen Return Saham ..........................................  24 

2.1.3.3 Jenis-jenis Return Saham ...........................................  24 

                       2.1.4 Hasil Penelitian Sebelumnya............................................  25 

2.2 Kerangka pemikiran……………………………………………..    26 

2.2.1 Hubungan Return On Asset terhadap Return Saham……      31 

2.2.2 Hubungan Capital Adequacy Ratio terhadap Return Saham  32 

 2.3 Hipotesis ......................................................................................  34 

BAB III OBJEK DAN METODE PENELITIAN 

 3.1 Objek Penelitian ..........................................................................  35 

 3.2 Metode Penelitian........................................................................  35 

 3.2.1 Desain Penelitian ...............................................................  36 



 

 

viii 

 

   3.2.2 Operasionalisasi Variabel ..................................................  39 

  3.2.3 Sumber dan Teknik Pengumpulan Data ............................  42 

           3.2.3.1 Sumber Data………………………………………    42 

               3.2.3.2 Teknik Penentuan Data……………………………    43 

3.2.4 Teknik Pengumpulan Data………………………………..     47 

  3.2.5 Rancangan Analisis dan Uji Hipotesis ...............................  47 

   3.2.5.1 Rancangan Analisis ...............................................  47 

                             3.2.5.1.1 Pengujian Asumsi Klasik………………..    48 

                             3.2.5.1.2 Analisis Regresi Linier Berganda……….    51 

   3.2.5.2 Pengujian Hipotesis ...............................................  54 

BAB IV HASIL DAN PEMBAHASAN PENELITIAN 

 4.1 Hasil Penelitian ...........................................................................  58 

  4.1.1 Gambaran Umum Bursa Efek Indonesia (BEI) .................  58 

  4.1.2 Struktur Organisasi Bursa Efek Indonesia (BEI) ...............  61 

  4.1.3 Uraian Tugas ......................................................................  63 

      4.1.4 Aktifitas Perusahaan………………………………………    75 

 4.2 Pembahasan Hasil Penelitian ......................................................  77 

  4.2.1 Analisis Deskriptif .............................................................  77 

      4.2.1.1 Analisis Return On Asset (ROA) Sektor  

                 Perbankan   yang terdaftar di Bursa Efek  

                 Indonesia .................................................................     77 

       4.2.1.2 Analisis Capital Adequacy Ratio (CAR)  

                            Sektor perbankan yang terdaftar di Bursa Efek  



 

 

ix 

 

                            Indonesia..................................................................  84 

4.2.1.3 Analisis Return Saham ..........................................  86 

4.3 Analisis Verifikatif……………………………………………...     91 

  4.3.1 Rancangan Analisis ............................................................  91 

      4.3.2 Pengaruh Return On Asset Terhadap Return  

               Saham ……………………….............................................   101 

4.3.3 Pengaruh Capital Adequacy Ratio Terhadap  

         Return Saham………………………………………..........   106 

4.3.4 Pengaruh Return On Asset dan Capital Adequacy  

         Ratio Terhadap Return Saham ...........................................   111 

4.3.5 Pengujian Hipotesis……………………………………….  114 

BAB V SIMPULAN DAN SARAN 

 5.1 Simpulan .....................................................................................  117 

 5.2 Saran ............................................................................................  119 

DAFTAR PUSTAKA .....................................................................................    120 

LAMPIRAN ....................................................................................................    122 

 

 

 

 


