
 

DAFTAR ISI 

 

 

 

 
HALAMAN PERSEMBAHAN .......................................................................... ii 

PERNYATAAN KEASLIAN KARYA TULIS SKRIPSI ............................... v 

HALAMAN PENGESAHAN ................................ ............................................ iv 

MOTTO ............................................................................................................... vi 

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

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

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

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

DAFTAR TABEL ............................................................................................. xiv 

DAFTAR LAMPIRAN ..................................................................................... xv 

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

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

B. Rumusan Masalah ........................................................................................... 11 

C. Tujuan Penelitian ............................................................................................ 12 

D. Manfaat Penelitian .......................................................................................... 12 

BAB II TINJAUAN PUSTAKA ....................................................................... 11 

A. Landasan Teori ........................................................................................ 11 

1. Pasar Modal........................................................................................... 11 

2. Price to Book Value (PBV) .................................................................. 15 

3. Return on Equity (ROE) ........................................................................ 19 

4. Debt to Equity Ratio (DER) .................................................................. 25 



5. Price Earning Ratio (PER) ................................................................... 28 

B. Penelitian Terdahulu ................................................................................ 38 

C. Kerangka Berpikir ..................................................................................... 44 

D. Hipotesis ................................................................................................... 44 

BAB III METODE PENELITIAN ................................................................... 48 

A. Rancangan Penelitian ..................................................................................... 58 

B. Jenis dan Sumber Data .................................................................................... 58 

C. Populasi dan Sampel ....................................................................................... 59 

D. Metode Pengumpulan Data............................................................................. 51 

E. Teknik Analisis Data ....................................................................................... 51 

F. Variabel Penelitian, Definisi Operasional, Skala Pengukuran ........................ 51 

G. Uji Asumsi Klasik .......................................................................................... 55 

1. Uji Autokorelasi ................................................................................... 55 

2. Uji Multikolinearitas ............................................................................. 55 

3. Uji Heterokedastisitas............................................................................ 56 

H. Pengujian Hipotesis ........................................................................................ 56 

1. Pengujian secara bersama sama (Uji F) ................................................ 56 

2. Uji Hipotesis (Statistik t) ....................................................................... 57 

3. Koefisien Determinasi (R2) .................................................................. 57 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN .................................... 69 

A. Deskripsi Data ................................................................................................ 56 

B. Hasil Penelitian ............................................................................................... 71 

1. Analisis Asumsi Klasik ......................................................................... 71 

a. Uji Autokolerasi ........................................................................ 71 



b. Uji Multikolinearitas ................................................................. 72 

c. Uji Heteroskedastisitas .............................................................. 73 

2. Hasil Uji Regresi Linier Berganda ........................................................ 74 

a. Pengujian secara bersama sama (F) .......................................... 75 

b. Pengujian Hipotesis Parsial (Uji t) ............................................ 76 

c. Koefesien Determinasi (Adjusted R2 ) ....................................... 78 

C. Pembahasan Hipotesis .................................................................................... 79 

1. Pengujian secara bersama sama (Uji F) ................................................ 79 

2. Uji Parsial (Statistik t) ........................................................................... 79 

3. Uji Determinasi .................................................................................... 83 

BAB V KESIMPULAN DAN SARAN ............................................................ 85 

A. Kesimpulan ..................................................................................................... 85 

B. Saran ............................................................................................................... 86 

DAFTAR PUSTAKA ........................................................................................ 87 

LAMPIRAN ....................................................................................................... 89 



DAFTAR GAMBAR 

Gambar 2.1 Kerangka Konseptual Penelitian .....................................................56 



 

 
DAFTAR TABEL 

 

Tabel 2.1 Penelitian Terdahulu… .......................................................................... 40 
 

Tabel 3.1 Proses Penentuan Jumlah Penelitian ...................................................... 59 
 

Tabel 4.1 Data Sampel Perusahaan Batubara 2016-2020 ...................................... 70 
 

Tabel 4.2 Descriptive Statistic .............................................................................. 69 
 

Tabel 4.3 Uji Autokorelasi..................................................................................... 71 
 

Tabel 4.4 Uji Multikolineartias .............................................................................. 72 
 

Tabel 4.5 Uji Heteroskedastisitas ........................................................................... 73 
 

Tabel 4.6 Hasil Uji Regresi Linear Berganda ........................................................ 74 
 

Tabel 4.7 Hasil Uji F .............................................................................................. 75 
 

Tabel 4.8 Hasil Uji Koefisien Determinasi ............................................................. 79 



 

 

DAFTAR LAMPIRAN 

Lampiran 1. Data Sampel Perusahaan ................................................................ 89 

Lampiran 2. Data Observasi Perusahaan Batubara Periode 2016-2017… ..... 90 

Lampiran 3. Perhitungan ROE, DER, PER dan PBV Pada Sektor 

Batubara Yang Terdaftar Di Bei Periode Tahun 2016 – 2020 ........................... 92 

Lampiran 4. Uji Deskriptive ............................................................................... 95 

Lampiran 5. Uji Multikoliniearitas .................................................................... 95 

Lampiran 6. Uji Heteroskedastisitas .................................................................. 96 

Lampiran 7. Uji Autokorelasi ............................................................................. 96 

Lampiran 8. Uji Analisis Regresi Linear Berganda ......................................... 96 



 


