
 
 

xi 
 

DAFTAR ISI 

 

LEMBAR PERSETUJUAN SKRIPSI .........................................................  ii 

LEMBAR PENGESAHAN SKRIPSI ..........................................................  iii 

LEMBAR PERNYATAAN BEBAS PLAGIARISME ...............................  iv 

MOTTO DAN PERSEMBAHAN .................................................................  v 

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

RIWAYAT HIDUP ........................................................................................  vii 

KATA PENGANTAR ....................................................................................  viii 

DAFTAR ISI..  ................................................................................................  xi 

DAFTAR TABEL...........................................................................................  xv 

DAFTAR GAMBAR ......................................................................................  xvi 

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

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

 B. Identifikasi dan Rumusan Masalah ......................................  6 

 C. Tujuan Penelitian ...................................................................  7 

 D. Manfaat Penelitian .................................................................  8 

BAB II TINJAUAN PUSTAKA ..............................................................  9 

 A. Kajian Penelitian Terdahulu .................................................  9 

 1. Dedeh Maryati (2014) ......................................................  15 

 2. Hajar Siti Khotimah (2017) .............................................  15 

 3. Nindi Yulia Sari (2017) ....................................................  16 

 4. Ruslan (2018) ....................................................................  17 

 5. Maula Zuama (2018) ........................................................  17 

 6. Puspita Dewi Ayuningrum (2018) ...................................  18 



 
 

xii 
 

 7. Yulianti Puji Rahayu (2019) ............................................  18 

 8. Eka Prima Rahayu (2019) ...............................................  19 

 9. Salman Akbar Al’arafi (2021) .........................................  20 

 10. Husna Qurrota Aini (2021) ............................................  20 

 B. Konsep dan Teori .................................................................  21 

 1. Manajemen .......................................................................  21 

 2. Manajemen Keuangan .....................................................  23 

 3. Analisis Laporan Keuangan ............................................  24 

 4. Teknik Analisis .................................................................  26 

 5. Rasio Keuangan ................................................................  27 

 6. Return on Asset (ROA) .....................................................  28 

 7. Debt to Equity Ratio (DER) ..............................................  29 

 8. Pasar Modal ......................................................................  30 

 9. Saham ................................................................................  33 

 10. Harga Saham ..................................................................  35 

 C. Kerangka Berfikir ................................................................  36 

 1. Pengaruh Return on Asset (ROA) terhadap Harga Sa- ham

 sa ham ....................................................................................  37 

 2. Pengaruh Debt to Equity Ratio (DER) terhadap Harga Sah..     

saha Saham ................................................................................  37 

 D. Hipotesis ................................................................................  39 

 1. Hipotesis 1 .........................................................................  39 

 2. Hipotesis 2 .........................................................................  39 

 3. Hipotesis 3 .........................................................................  39 

BAB III  METODOLOGI PENELITIAN ................................................  40 



 
 

xiii 
 

 A. Metode dan Pendekatan ......................................................  40 

 B. Jenis dan Sumber Data ........................................................  42 

 1. Jenis Data ..........................................................................  42 

 2. Sumber Data .....................................................................  43 

 C. Populasi dan Sampel ............................................................  43 

 1. Populasi .............................................................................  43 

 2. Sampel ...............................................................................  44 

 D. Operasionalisasi Variabel ....................................................  45 

 E. Teknik Pengumpulan Data .................................................  48 

 F. Teknik Analisis Data ............................................................  48 

 1. Analisis Statistik Deskriptif .............................................  49 

 2. Asumsi Klasik ...................................................................  49 

 3. Analisis Regresi Berganda ...............................................  52 

 4. Uji Korelasi .......................................................................  54 

 5. Uji Hipotesis ......................................................................  54 

 6. Koefisien Determinasi ......................................................  57 

BAB IV  HASIL PENELITIAN DAN PEMBAHASAN .........................  58 

 A. Gambaran Umum Perusahaan ...........................................  58 

 1. Bursa Efek Indonesia (BEI) ............................................  58 

 2. PT Telkom Indonesia Tbk (TLKM) ...............................  59 

 B. Konsep Perolehan Data .......................................................  62 

 C. Deskripsi Data Variabel Penelitian ....................................  62 

 1. Deskripsi Return on Assets (ROA) ..................................  63 

 2. Deskripsi Debt to Equity Ratio (DER) .............................  65 

 3. Deskripsi Harga Saham ...................................................  67 



 
 

xiv 
 

 D. Statistik Deskriptif ...............................................................  68 

 E. Uji Asumsi Klasik .................................................................  70 

 1. Uji Normalitas ..................................................................  70 

 2. Uji Multikolinearitas ........................................................  71 

 3. Uji Heteroskedastisitas ....................................................  72 

 4. Uji Autokorelasi ................................................................  74 

 F. Analisis Regresi Berganda ...................................................  75 

 G. Uji Korelasi ...........................................................................  77 

 H. Uji Hipotesis ..........................................................................  77 

 I. Koefisien Determinasi ..........................................................  84 

 J. Pembahasan Hasil Penelitian ..............................................  86 

BAB V  PENUTUP ....................................................................................  89 

 A. Kesimpulan ...........................................................................  89 

 B. Saran......................................................................................  90 

DAFTAR PUSTAKA .....................................................................................  92 

 A. Buku ......................................................................................  92 

 B. Dokumen ...............................................................................  93 

 C. Internet ..................................................................................  96 

LAMPIRAN  ................................................................................................  97 

 Lampiran 1: SK Skripsi ..............................................................  97 

Lampiran 2: Lembar Bimbingan Skripsi..................................     98 

Lampiran 3: Lembar Revisi Sidang Skripsi ............................      99  

Lampiran 4: Data yang Digunakan Dalam Penelitian ............  101 

 Lampiran 5: Hasil olah data pada SPSS 26 ..............................  117 

 Lampiran 6: Distribusi t-tabel dan F-tabel...............................  123 



 
 

xv 
 

 

DAFTAR TABEL 

 

 

Tabel 2. 1  Penelitian Terdahulu ...........................................................  10 

 

Tabel 3. 1  Operasionalisasi Variabel ....................................................  45 

 

Tabel 4. 1 Data ROA PT Telkom Indonesia Periode 2011-2020 .......  64 

Tabel 4. 2   Data DER PT Telekom Indonesia Tbk Periode 2011-2020 66 

Tabel 4. 3   Harga Saham PT Telkom Indonesia Periode 2011-2020 ..  67 

Tabel 4. 4   Statistik Deskriptif Data PT Telkom Indonesia Tbk.......  69 

Tabel 4. 5  Uji Normalitas .................................................................  71 

Tabel 4. 6  Uji Multikolinearitas ........................................................  72 

Tabel 4. 7  Uji Auto Korelasi ............................................................  75 

Tabel 4. 8  Analisis Regresi Berganda ...............................................  76 

Tabel 4. 9  Uji Korelasi Parsial ..........................................................  78 

Tabel 4. 10  Uji Korelasi Simultan .......................................................  79 

Tabel 4. 11  Uji-t (Parsial)....................................................................  80 

Tabel 4. 12 Uji F (Simultan) ...............................................................  83 

Tabel 4. 13  Koefisien Determinasi ......................................................  85 

 

  



 
 

xvi 
 

 

DAFTAR GAMBAR 

 

Gambar 2. 1  Kerangka Pemikiran ............................................................  39 

 

Gambar 4. 1  Konsep Perolehan Data .......................................................  62 

Gambar 4. 2  Grafik Pergerakan ROA PT Telkom Indonesia Periode2011-

2020 2011-2020 ..............................................................................  64 

Gambar 4. 3  Grafik Pergerakan DER PT Telkom Indonesia Periode 2011-

2020 2011-2020 ..............................................................................  66 

Gambar 4. 4   Grafik Pergerakan Harga Saham PT Telkom Indonesia    Tbk    

..Tbk Periode 2011-2020 ........................................................  68 

Gambar 4. 5  Uji Heteroskedastisitas (metode Glejser) ...........................  73 

Gambar 4. 6  Uji Heterkedastisitas (Grafik Scatterplot) ..........................  74 

Gambar 4. 7  Kurva Uji-t (X1) ....................................................................  81 

Gambar 4. 8  Kurva Uji-t (X2) ....................................................................  82 

Gambar 4. 9  Kurva Uji F ...........................................................................  84 

  


