
 

iv 
 

DAFTAR  ISI 

 

LEMBAR PERSETUJUAN 

LEMBAR PENGESAHAN 

SURAT PERNYATAAN TIDAK PLAGIAT 

MOTTO HIDUP 

RIWAYAT HIDUP 

ABSTRAK 

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

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

DAFTAR TABEL…………………...………………...………………………ix 

DAFTAR GAMBAR…………………………………………...……………...xi 

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

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

B. Identifikasi Masalah Penelitian ............................................................... 14 

C. Rumusan Masalah Penelitian .................................................................. 14 

D. Tujuan Penelitian .................................................................................... 15 

E. Kegunaan Hasil Penelitian ...................................................................... 15 

F. Penelitian Terdahulu ................................................................................ 17 

G. Kerangka Pemikiran ............................................................................... 23 

H. Hipotesis ................................................................................................. 26 



 

v 
 

BAB II TINJAUAN PUSTAKA ...................................................................... 28 

A. Manajemen.............................................................................................. 28 

1. Pengertian Manajemen ....................................................................... 28 

2. Fungsi Manajemen ............................................................................. 29 

B. Manajemen Keuangan............................................................................. 31 

1. Pengertian Manajemen Keuangan ...................................................... 31 

2. Tujuan Manajemen Keuangan ............................................................ 31 

3. Fungsi Manajemen Keuangan ............................................................ 32 

C. Pasar Modal............................................................................................. 33 

1. Pengertian Pasar Modal ...................................................................... 33 

2. Pelaku-Pelaku Pasar Modal ................................................................ 34 

3. Investasi di Pasar Modal ..................................................................... 37 

4. Faktor-Faktor yang Mempengaruhi Keberhasilan Pasar Modal ........ 37 

D. Saham...................................................................................................... 39 

1. Pengertian Saham ............................................................................... 39 

2. Jenis-jenis Saham ............................................................................... 40 

3. Faktor-Faktor yang Mempengaruhi Harga Saham ............................. 43 

4. Analisis Saham ................................................................................... 45 

E. Earning Per Share (EPS) ......................................................................... 47 

1. Pengertian Earning Per Share (EPS) .................................................. 47 



 

vi 
 

2. Faktor Penyebab Kenaikan dan Penurunan Earning Per Share (EPS)

 …………………………………………………………………….49 

F. Dividen Per Share (DPS) ......................................................................... 50 

1. Pengertian Dividen dan Dividen Per Share (DPS) ............................ 50 

2. Jenis-jenis Dividen ............................................................................. 51 

3. Kebijakan Dividen .............................................................................. 52 

BAB III METODOLOGI PENELITIAN ......................................................... 55 

A. Metode Penelitian ................................................................................... 55 

B. Objek Penelitian ...................................................................................... 56 

C. Populasi dan Sampel Penelitian .............................................................. 57 

1. Populasi ............................................................................................... 57 

2. Sampel ................................................................................................ 59 

D. Jenis dan Sumber Data ............................................................................ 61 

E. Definisi Operasional Variabel ................................................................. 62 

F. Teknik Pengumpulan Data ...................................................................... 63 

G. Teknik Pengolahan Data ......................................................................... 64 

1. Statistik Deskriptif .............................................................................. 64 

2. Analisis Regresi Data Panel ............................................................... 65 

a. Metode Estimasi Model Regresi Data Panel………..…………...65 

b. Pemilihan Model……..…………………………………..……...67 



 

vii 
 

c. Uji Hipotesis………………..………………………………...….69 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ................................. 74 

A. Gambaran Umum Objek Penelitian ........................................................ 74 

B. Deskripsi Data Variabel Penelitian ......................................................... 83 

1. Perkembangan Harga Saham pada Perusahaan Sektor Industri Barang 

Konsumsi yang terdaftar di Bursa Efek Indonesia periode 2012-2017. 83 

2. Perkembangan Earning Per Share pada Perusahaan Sektor Industri 

Barang Konsumsi yang terdaftar di Bursa Efek Indonesia periode 2012-

2017. ....................................................................................................... 91 

3. Perkembangan Dividen Per Share pada Perusahaan Sektor Industri 

Barang Konsumsi yang terdaftar di Bursa Efek Indonesia pada tahun 

2012-2017. .............................................................................................. 99 

C. Hasil Statistik Deskriptif ....................................................................... 108 

D. Hasil Analisis Regresi Data Panel ........................................................ 110 

1. Hasil Metode Estimasi Data Panel ................................................... 110 

2. Hasil Pemilihan Model ..................................................................... 114 

E. Hasil Model yang terpilih ...................................................................... 117 

F. Hasil Pengujian Hipotesis ..................................................................... 117 

1. Hasil Uji Secara Parsial (t-test) ........................................................ 117 

2. Hasil Uji Secara Simultan (F-test) ................................................... 118 

3. Hasil Uji Koefisien Determinasi (R2) ............................................... 119 



 

viii 
 

G. Pembahasan Hasil Penelitian ................................................................ 121 

1. Pengaruh Earning Per Share (EPS) terhadap harga saham pada 

Perusahaan Sektor Industri Barang Konsumsi yang Terdaftar di Bursa 

Efek Indonesia Periode 2012-2017 ...................................................... 121 

2. Pengaruh Dividen Per Share (DPS) terhadap harga saham pada 

Perusahaan Sektor Industri Barang Konsumsi yang Terdaftar di Bursa 

Efek Indonesia Periode 2012-2017 ...................................................... 124 

3. Pengaruh Earning Per Share (EPS) dan Dividen Per Share (DPS) 

terhadap harga saham pada Perusahaan Sektor Industri Barang Konsumsi 

yang Terdaftar di Bursa Efek Indonesia Periode 2012-2017 ............... 127 

BAB V PENUTUP ......................................................................................... 129 

A. Kesimpulan ........................................................................................... 129 

B. Saran...................................................................................................... 130 

DAFTAR PUSTAKA ..................................................................................... 132 

     LAMPIRAN 

 

 


