DAFTAR ISI

Hal
LD gl 1 SOOI i
DaAftar TabEL ......ccveiiiiiieiie et araeen i
Daftar LampPiran........c.cccveeeieeiiiiieeiieree ettt ettt er e eeebeesaaeebeessaeenseeseneenne il
BAB I PENDAHULUAN
1.1. Latar Belakang ..........ccccooiiiiiiiiiiiee et 1
1.2. RUMUSAN MaASAIAN ......ccoiiiiiiiie e 9
1.3. Tujuan dan Manfaat Penelitian ...........cccccooveiiiiiiiie i 9
1.3.1 Tujuan Penelitian ...........ccoooieeiieiiieniieie et 9
1.3.2 Manfaat Penelitian ...........ccceeeviiieiiiieiiieeie e 9
1.4. Kerangka PemiKiran...........ccccevuieiiieniiiiiiiiiceieesie ettt sene e 11
L5, HIPOTESIS. ¢ ettt ettt ettt ettt 11
BAB II LANDASAN TEORI
2.1, K@JIAN TEOMT vttt ettt sv et et seese e e e b e s esessessesaeeaeenean 12
2.2 SANAM ...ttt e enes 13
2.2.1. Pengertian Saham..........ccccooiiviiiiiiniiniiiiiicceeeeeeee e 13
2.2.2. Faktor-faktor yang Mempengaruhi Harga Saham ............c.cccccveeennnnnne. 14
2.2.3. Jenis-jenis Saham........cccccooiiiiiiiiiiniieie e 15
2.2.4. Resiko dan INVestasi.....c.c.ceveeriieiieniiiiieiiceeeeeee e 16
2.2.5. Teknik Analisis Saham ........ccccoeviiriiiiiiiiiieee e 18
2.3. Laporan KeUAn@an ...........ccoccuiieiiieeiiiieeiieeeiieeeieeeeiteesteeeeveeesveeeniveesnaeeennee e 20
2.3.1. Pengertian dan Jenis Laporan Keuangan ...........c.ccceceeveriininieniienennns 20
2.3.2. Tujuan Laporan Keuangan..........c.ccceeecuveeeeiieeniieeniie e e e 23
2.3.3. Analisis Laporan Keuangan ..........c.cceeeeeiienieniiienieeieenie e 24
2.3.4. Keunggulan dan Kelemahan Analisis Laporan Keuangan..................... 24
2.3.4.1 Keunggulan .........c.oooieiiiiiiiiniieieeieeee et 24
2.3.4.2 Kelemahan.........oocooiiiiiiiiiiiiieceee e 26
2.4, RetUFT ON EQUILY ...ooueeiiiiiiiie ettt 27
2.5. Economic Value Added (ENVA) .........oooeeieeiieeeeeeeeeeee et 27
2.5.1. Pengertian EVA ..o 27

2.5.2. Prosedur Perhitungan EVA .........cccviiiiiieeeee e 28



2.5.3. Keunggulan dan Kelemahan EVA ...........cccooovioiiiiiiececeeeeeee 33

2.53. 1 Keunggulan EVA .......ccoiiiiiiieieeeceee et 33

2.5.3.2 Kelemahan EVA ..., 35

2.5.4 Strategi Menaikan EVA ... 35

2.6. Penelitian-penelitian Terdahulu ............ccooeiiiiiiiiiiiiececeeee e 36

BAB III METODOLOGI PENELITIAN

3.1. Metodologi Penelitian ..........c.cooieeiieiieiiieiieeieesieeee et 38
3.1.1. Jenis Penelitian.........cccuviieiiiiiiie et 38
3.1.2. Periode Pengamatan .............cccueeeuieriieiiienieeiieeie e eve e 38
3.1.3. Populasi dan Sampel Penelitian ............cccceeeviieeiiieeciiecieecee e, 38
3014, J@NIS DAta .ueiiiiieiieciieiie ettt raen 40
3.1.5. Data dan Sumber Data ...........cccoooiiiiiiiiiiii e 40

3.2. ldentifikasi Variabel dan Definisi Operasional Variabel .............c..ccccovevrnnnnne. 40

3.3. Teknik Analisis Data.........cc.coeoeiiiiiiiiiiiiiii et 41
3.3.1. Alat PengUjian ........cccvieeiieeiieriieeieeeieeieesee et 41
3.3.2. Uji Asumsi KIasiK .....cceecueriiniiiiniiiiiinicecceeceececcceeece e 42
3.3.3. Pengujian HipOteSiS.....cccuieruieriieiiieriieeieenieeieeeieeereesenesreesieeeneeseneennaens 44

3.4. Penggunaan Software SPSS.........c.oooviiiiiioieeeceeeeeee e 46

BAB IV ANALISIS DAN PEMBAHASAN

4.1. Statistik DeSKIIPLI ......cciiiiieiiieieieeeee et 47

4.2. Pengujian Asumsi Model REQIESI........cueeueeeuieiicieeieeeecveeee e 48
4.2.1. Uji Asumsi Normalitas Error.........ccoceoeviienineninieeee e 48
4.2.2. Uji Asumsi Heteroskedastisitas ...........ccccovevvereiieieeie i 49
4.2.3. Uji ASUMST AULOKOTEIAST.......ccuiieieiiiiiieiieiie st 50
4.2.4. Uji Asumsi MUItIKOIINIEIITAS .......ccoevviiiiiiiiii e 50

4.3. Analisis regresi linier berganda............ccocoeveieieriiniiniceceeeeeee e 51
4.3.1. Koefisien Determinasi...........cccveeerueeeeiireeniieeniieenieeeeieeeseeeeeeeessinee e 51
4.3.2. Pengujian koefisien regresi serentak (Uji F)......c.ccoovevmvnnnnencieniiinnnns 52
4.3.3. Pengujian koefisien regresi parsial (Uji t) .......cooveviiiieiiienenence 53

BAB V KESIMPULAN DAN SARAN

5.1 KESTMPUIAN ..ottt 54
5.2. Keterbatasan dan Saran Penelitian Selanjutnya..........ccccoeevvevciiiniieiniee e, 56
DAFTAR PUSTAKA

LAMPIRAN



