
 

x 

 

DAFTAR ISI 

 

LEMBAR PERSETUJUAN ................................................................................. i 

LEMBAR PENGESAHAN ................................................................................. ii 

LEMBAR PERNYATAAN ................................................................................. iii 

RIWAYAT HIDUP .............................................................................................. iv 

MOTTO ................................................................................................................ v 

ABSTRAK ............................................................................................................ vi 

KATA PENGANTAR ......................................................................................... vii 

DAFTAR ISI ......................................................................................................... x 

DAFTAR TABEL ................................................................................................ xi 

DAFTAR GAMBAR .......................................................................................... xiii 

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

A. Latar Belakang Masalah ........................................................................ 1 

B. Rumusan Masalah................................................................................. 10 

C. Tujuan Penelitian .................................................................................. 11 

D. Kegunaan Penelitian ............................................................................. 11 

BAB II KERANGKA TEORI, KERANGKA BERPIKIR DAN HIPOTESIS 

A. Kajian Pustaka ...................................................................................... 13 

B. Konsep dan Teori.................................................................................. 17 

C. Kerangka Berpikir ................................................................................ 38 

D. Hipotesis ............................................................................................... 42 

BAB III METODOLOGI PENELITIAN ......................................................... 43 

A. Obyek Penelitian................................................................................... 43 

B. Metode Penelitian Data ........................................................................ 43 

C. Jenis Data Penelitian ............................................................................. 44 

D. Sumber Data Penelitian ........................................................................ 45 

E. Teknik Pengumpulan Data ................................................................... 45 

F. Operasionalisasi Variabel ..................................................................... 46 

G. Analisis Data......................................................................................... 48 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ................................... 56 

A. Hasil Penelitian ..................................................................................... 56 

B. Pembahasan ......................................................................................... 101 

BAB V PENUTUP .............................................................................................. 108 

A. Kesimpulan .......................................................................................... 108 

B. Saran .................................................................................................... 109 

DAFTAR PUSTAKA ......................................................................................... 111 

LAMPIRAN 

 

 

  



 

xi 

 

DAFTAR TABEL 

 

Tabel 1.1 DER, EPS, dan Return Saham PT. Bank Panin Dubai Syariah, 

Tbk. ................................................................................................  6 

Tabel 2.1 Penelitian Terdahulu ......................................................................  15 

Tabel 3.1 Nilai Kriteria Hubungan Korelasi  .................................................  52 

Tabel 4.1 Debt to Equity Ratio (DER) PT. Bank Panin Dubai Syariah, Tbk   62 

Tabel 4.2 Perkembangan Debt to Equity Ratio (DER) PT. Bank Panin 

Dubai Syariah, Tbk ........................................................................  63 

Tabel 4.3 Earning Per Share (EPS) PT. Bank Panin Dubai Syariah, Tbk ....  66 

Tabel 4.4 Perkembangan Earning Per Share (EPS) PT. Bank Panin Dubai 

Syariah, Tbk ...................................................................................  66 

Tabel 4.5 Perkembangan Return Saham PT. Bank Panin Dubai Syariah, 

Tbk .................................................................................................  69 

Tabel 4.6 Data Analisis Statistik ....................................................................  72 

Tabel 4.7 Data Deskriptif Perkebangan Debt to Equity Ratio (DER), 

Earning Per Share (EPS) dan Return Saham PT. Bank Panin 

Dubai Syariah, Tbk ........................................................................  72 

Tabel 4.8 Analisis Regresi Parsial Debt to Equity Ratio (DER) terhadap 

Return Saham PT. Bank Panin Dubai Syariah, Tbk ......................  74 

Tabel 4.9  Analisis Korelasi Parsial Debt to Equity Ratio (DER) terhadap 

Return Saham PT. Bank Panin Dubai Syariah, Tbk ......................  77 

Tabel 4.10 Analisis Koefisien Determinasi Debt to Equity Ratio (DER) 

terhadap Return Saham PT. Bank Panin Dubai Syariah, Tbk .......  78 

Tabel 4.11 Analisis Uji t  Debt to Equity Ratio (DER) terhadap Return 

Saham PT. Bank Panin Dubai Syariah, Tbk ..................................  80 

Tabel 4.12 Analisis Regresi Parsial Earning Per Share (EPS) terhadap 

Return Saham PT. Bank Panin Dubai Syariah, Tbk ......................  82 

Tabel 4.13 Analisis Korelasi Parsial Earning Per Share (EPS) terhadap 

Return Saham PT. Bank Panin Dubai Syariah, Tbk ......................  85 

Tabel 4.14 Analisis Koefisien Determinasi Earning Per Share (EPS) 

terhadap Return Saham PT. Bank Panin Dubai Syariah, Tbk .......  86 

Tabel 4.15 Analisis Uji t  Earning Per Share (EPS) terhadap Return Saham 

PT. Bank Panin Dubai Syariah, Tbk ..............................................  88 

Tabel 4.16 Analisis Regresi Berganda Debt to Equity Ratio (DER) dan 

Earning Per Share (EPS) terhadap Return Saham PT. Bank 

Panin Dubai Syariah, Tbk ..............................................................  92 

Tabel 4.17 Analisis Korelasi Berganda Debt to Equity Ratio (DER) dan 

Earning Per Share (EPS) terhadap Return Saham PT. Bank 

Panin Dubai Syariah, Tbk  .............................................................  95 

Tabel 4.18 Koefisien Korelasi Berganda Debt to Equity Ratio (DER) dan 

Earning Per Share (EPS) terhadap Return Saham PT. Bank 

Panin Dubai Syariah, Tbk  .............................................................  96 



 

xii 

 

Tabel 4.19 Analisis Koefisien Determinasi Debt to Equity Ratio (DER) dan 

Earning Per Share (EPS) terhadap Return Saham PT. Bank 

Panin Dubai Syariah, Tbk ..............................................................  97 

Tabel 4.20 Analisis Uji F Debt to Equity Ratio (DER) dan Earning Per 

Share (EPS) terhadap Return Saham PT. Bank Panin Dubai 

Syariah,Tbk ....................................................................................  100 

 

  



 

xiii 

 

DAFTAR GAMBAR  

 

Gambar 1.1   DER, EPS, dan Return Saham PT. Bank Panin Dubai 

Syariah, Tbk ..............................................................................    8 

Gambar 2.1  Kerangka Penelitian  .................................................................  41 

Gambar 4.1  Perkembangan Debt to Equity Ratio (DER) .............................  64 

Gambar 4.2  Perkembangan Earning Per Share (EPS) .................................  67 

Gambar 4.3  Perkembangan Return Saham ...................................................  70 

Gambar 4.4 Pengaruh Debt to Equity Ratio (DER) terhadap Return 

Saham ........................................................................................  79 

Gambar 4.5 Pengaruh Earning Per Share (EPS) terhadap Return Saham ...  86 

Gambar 4.6 Pengaruh Debt to Equity Ratio (DER) dan Earning Per Share 

(EPS) terhadap Return Saham ...................................................  98 

 


