
 
 

iv 
 

 

DAFTAR ISI 

 

KATA PENGANTAR ............................................................................................ i 

DAFTAR ISI..........................................................................................................iv 

DAFTAR TABEL ................................................................................................ vi 

DAFTAR GAMBAR ........................................................................................... vii 

DAFTAR GRAFIK ............................................................................................ viii 

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

A. Latar Belakang Penelitian ............................................................................... 1 

B. Identifikasi Masalah ...................................................................................... 15 

C. Pembatasan Masalah ..................................................................................... 15 

D. Rumusan Penelitian ...................................................................................... 16 

D. Tujuan Penelitian .......................................................................................... 17 

E. Kegunaan Penelitian ..................................................................................... 17 

F. Kerangka Pemikiran ...................................................................................... 19 

G. Hipotesis ....................................................................................................... 37 

BAB II TINJAUAN PUSTAKA ......................................................................... 39 

A. Manajemen ................................................................................................... 39 

B. Manajemen Keuangan .................................................................................. 41 

C. Investasi ........................................................................................................ 43 

D. Pasar Modal .................................................................................................. 44 

E. Saham ............................................................................................................ 49 

F. Return Saham ................................................................................................ 51 

G. Suku Bunga .................................................................................................. 54 

H. Nilai Tukar .................................................................................................... 55 

I. Inflasi ............................................................................................................. 57 

BAB III METODOLOGI PENELITIAN ......................................................... 60 

A. Metode Penelitian ......................................................................................... 60 

B. Jenis dan Sumber Data .................................................................................. 61 



 
 

v 
 

C. Populasi dan Sampel ..................................................................................... 63 

D. Variabel Penelitian ....................................................................................... 67 

E. Teknik Pengumpulan Data ............................................................................ 72 

F. Teknik Analisis Data ..................................................................................... 73 

G. Tempat dan Jadwal Penelitian ...................................................................... 84 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ................................... 86 

A. Gambaran Umum Perusahaan ...................................................................... 86 

B. Deskripsi Data Variabel Penelitian ............................................................... 99 

C. Statistik Deskriptif ...................................................................................... 111 

D. Analisis Regresi Data Panel ....................................................................... 113 

E. Hasil Analisis Data Panel ............................................................................ 120 

F. Uji Hipotesis ................................................................................................ 122 

G. Pembahasan Hasil Penelitian ...................................................................... 125 

BAB V PENUTUP ............................................................................................. 132 

A. Kesimpulan ................................................................................................. 132 

B. Saran ........................................................................................................... 134 

DAFTAR PUSTAKA ........................................................................................ 137 

 


