
 

vii 
 

Daftar Isi 

ABSTRAK  i 
ABSTRACT  ii 
KATA PENGANTAR  iii 
UCAPAN TERIMA KASIH iv 
DAFTAR ISI……………………………………………………………………. vii 
DAFTAR TABEL …………………………………………………………….. ix 
DAFTAR GAMBAR …………………………………………………………. x 

BAB I PENDAHULUAN  

1.1 LATAR BELAKANG PENELITIAN ..........ERROR! BOOKMARK NOT DEFINED. 
1.2 IDENTIFIKASI DAN RUMUSAN MASALAH  ............ ERROR! BOOKMARK NOT 

DEFINED. 
1.2.1 Identifikasi Masalah ............................. Error! Bookmark not defined. 
1.2.2 Rumusan Masalah ................................ Error! Bookmark not defined. 

1.3 TUJUAN PENELITIAN  ..........................ERROR! BOOKMARK NOT DEFINED. 
1.4 KEGUNAAN PENELITIAN  .....................ERROR! BOOKMARK NOT DEFINED. 

BAB II KAJIAN PUSTAKA, KERANGKA PEMIKIRAN DAN HIPOTESIS 

2.1 KAJIAN PUSTAKA ...............................ERROR! BOOKMARK NOT DEFINED. 
2.1.1 Kinerja Keuangan ................................ Error! Bookmark not defined. 
2.1.2 Rasio Profitabilitas ............................... Error! Bookmark not defined. 
2.1.3 Rasio Pasar ........................................... Error! Bookmark not defined. 
2.1.4 Pengertian Pasar Modal ....................... Error! Bookmark not defined. 
2.1.5 Peranan Pasar Modal ........................... Error! Bookmark not defined. 
2.1.6 Instrumen Pasar Modal ........................ Error! Bookmark not defined. 
2.1.7 Definisi Saham ..................................... Error! Bookmark not defined. 
2.1.8 Jenis-Jenis Saham ................................ Error! Bookmark not defined. 
2.1.9 Return Saham ....................................... Error! Bookmark not defined. 
2.1.10 Analisis Harga Saham ...................... Error! Bookmark not defined. 

2.1.10.1 Analisis Fundamental ................... Error! Bookmark not defined. 
2.1.10.2 Analisis Teknikal .......................... Error! Bookmark not defined. 

2.1.11 Teori Efisiensi Pasar Modal ............. Error! Bookmark not defined. 
2.1.12 Penelitian Sebelumnya ..................... Error! Bookmark not defined. 

2.2 KERANGKA PEMIKIRAN  ......................ERROR! BOOKMARK NOT DEFINED. 
2.3 HIPOTESIS ...........................................ERROR! BOOKMARK NOT DEFINED. 

BAB III METODE PENELITIAN 

3.1 OBJEK PENELITIAN  .............................ERROR! BOOKMARK NOT DEFINED. 
3.2 METODE YANG DIGUNAKAN  ..............ERROR! BOOKMARK NOT DEFINED. 
3.3 OPERASIONALISASI VARIABEL  ...........ERROR! BOOKMARK NOT DEFINED. 



 

viii 
 

3.4 SUMBER DAN CARA PENENTUAN DATA /INFORMASI.. ERROR! BOOKMARK 

NOT DEFINED. 
3.5 TEKNIK PENGUMPULAN DATA  ...........ERROR! BOOKMARK NOT DEFINED. 
3.6 RANCANGAN ANALISIS DAN UJI HIPOTESIS ........ ERROR! BOOKMARK NOT 

DEFINED. 
3.6.1 Rancangan Pengujian Hipotesis........... Error! Bookmark not defined. 
3.6.2 Analisis Statistik .................................. Error! Bookmark not defined. 
3.6.2.1 Teknik Analisis Regresi Multipel .... Error! Bookmark not defined. 
3.6.2.2 Pengujian Asumsi Klasik ................. Error! Bookmark not defined. 
3.6.2.3 Uji t Statistik .................................... Error! Bookmark not defined. 
3.6.2.4 Uji F Statistik ................................... Error! Bookmark not defined. 
3.6.2.5 Analisis Koefisien Determinasi ....... Error! Bookmark not defined. 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN 

4.1  HASIL PENELITIAN  .............................ERROR! BOOKMARK NOT DEFINED. 
4.1.1 GAMBARAN UMUM SEKTOR PERTAMBANGAN DI BURSA EFEK INDONESIA.  
4.1.2 DESKRIPSI VARIABEL YANG DITELITI  ERROR! BOOKMARK NOT DEFINED. 
4.1.3    PENGUJIAN HIPOTESIS PENELITIAN  ....ERROR! BOOKMARK NOT DEFINED. 

4.1.3.1 Analisis Regresi Berganda ............... Error! Bookmark not defined. 
4.1.3.2  Pengujian Asumsi Klasik ................. Error! Bookmark not defined. 
4.1.3.3 Uji Parsial (t hitung) ......................... Error! Bookmark not defined. 
4.1.3.4   Uji Simultan (F Hitung) .................... Error! Bookmark not defined. 
4.1.3.5 Analisis Koefisien Determinasi ....... Error! Bookmark not defined. 

4.2 PEMBAHASAN .....................................ERROR! BOOKMARK NOT DEFINED. 
BAB V KESIMPULAN DAN SARAN 

5.1 KESIMPULAN .................................ERROR! BOOKMARK NOT DEFINED. 
5.2 SARAN .............................................ERROR! BOOKMARK NOT DEFINED. 

 

DAFTAR PUSTAKA  

 


