
xi

DAFTAR ISI
LEMBAR PERSETUJUAN ....................................................................... ii

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

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

LEMBAR PEDOMAN TRANSLITERASI ............................................. 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. Rumusan Masalah ………………….................................... 10

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

D. Manfaat Penelitian ............................................................... 11

BAB II TINJAUAN PUSTAKA………….......................................... 13

A. Konsep dan Teori ................................................................. 13

1. Manajemen Keuangan Syariah ……………………........ 13

a. Pengertian Manajemen Keuangan Syariah ……........ 13

b. Landasan Manajemen Keuangan Syariah ………...... 15

c. Prinsip-prinsip Manajemen Keuangan Syariah …..... 17

d. Aspek-aspek Manajemen Keuangan Syariah …........ 18

e. Tujuan Manajemen Keuangan Syariah …………...... 19

2. Konsep dan Teori Investasi Saham ……………….......... 20

a. Pengertian Investasi dan Saham ………………........ 21

b. Landasan Syariah Investasi Saham ……………........ 22

c. Jenis-jenis Investasi Saham ……………………....... 23



xii

d. Keuntungan dan Kerugian Investasi Saham ….......... 23

e. Tujuan Investasi Saham ………………………......... 24

3. Analisis Laporan Keuangan …………………………..... 25

a. Pengertian Analisis Laporan Keuangan ………......... 26

b. Landasan Syariah Analisis Laporan Keuangan ......... 26

c. Unsur-unsur Analisis Laporan Keuangan ………...... 28

d. Metode Analisis Laporan Keuangan ……………...... 30

e. Tujuan Analisis Laporan Keuangan ……………...... 30

4. Debt to Equity Ratio ........................................................ 31

a. Pengertian Debt to Equity Ratio………..................... 32

b. Landasan Syariah Debt to Equity Ratio...................... 32

c. Komponen Debt to Equity Ratio................................. 34

d. Metode Analisis Debt to Equity Ratio.................. 34

e. Manfaat Mengetahui Debt to Equity Ratio................. 35

5. Profit Growth………....................................................... 36

a. Pengertian Profit Growth………............................... 36

b. Landasan Syariah Profit Growth................................ 37

c. Komponen Profit Growth........................................... 38

d. Metode Analisis Profit Growth ........................... 39

e. Manfaat Mengetahui Profit Growth........................... 39

6. Stock Price........................................................................ 40

a. Pengertian Stock Price................................................ 40

b. Landasan Syariah Stock Price..................................... 41

c. Komponen Stock Price............................................... 42

d. Metode Analisis Stock Price....................................... 42

e. Manfaat Mengetahui Stock Price................................ 43

B. Kajian Penelitian Terdahulu ................................................. 43

C. Kerangka Berpikir ………………………............................. 51

D. Hipotesis …………………………………………............... 52



xiii

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

A. Metode dan Pendekatan ....................................................... 55

B. Jenis dan Sumber Data …………………............................. 56

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

D. Operasionalisasi Variabel ..................................................... 59

E. Teknik Pengumpulan Data ................................................... 61

F. Teknik Analisis Data ............................................................ 62

a. Analisis Deskriptif .................................................... 63

b. Analisis Regresi Data Panel ..................................... 63

c. Analisis Spesifikasi Model ....................................... 64

d. Analisis Asumsi Klasik ............................................ 66

e. Analisis Uji Siginifikasi ........................................... 67

BAB IV HASIL PENELITIAN DAN PEMBAHASAN…………..... 72

A. Gambaran Umum Objek Penelitian ........................................ 72

1. PT. Alakasa Industrindo Tbk .......................................... 72

2. PT. Betonjaya Manunggal Tbk ...................................... 74

3. PT. Gunawan Dianjaya Steel Tbk .................................. 75

4. PT. Lion Metal Works Tbk ............................................ 77

5. PT. Lionmesh Prima Tbk ............................................... 78

B. Deskripsi Hasil Penelitian ................................................... 80

1. Analisis Statistik Deskriptif .......................................... 80

2. Analisis Regresi Data Panel ........................................... 81

a. Common Effect Model ............................................... 82

b. Fixed Effect Model .................................................... 83

c. Random Effect Model ................................................ 84

3. Uji Spesifikasi Model .................................................... 85

a. Uji Chow .................................................................... 85

b. Uji Hausman .............................................................. 86

c. Uji Lagrange Multiplier ............................................. 87

4. Uji Asumsi Klasik .......................................................... 88



xiv

a. Uji Multikolinearitas .................................................. 88

b. Uji Heteroskedastisitas .............................................. 89

5. Analisis Regresi Linear Data Panel ............................... 90

6. Hasil Uji Hipotesis ........................................................ 91

a. Uji Koefisien Determinasi ......................................... 91

b. Uji T .......................................................................... 92

c. Uji F ........................................................................... 93

C. Pembahasan Hasil Penelitian ............................................... 95

1. Analisis Pengaruh Debt to Equity Ratio Terhadap Stock
Price ....................................................................................

95

2. Analisis Pengaruh Profit Growth Terhadap Stock
Price ....................................................................................

95

3. Analisis Pengaruh Debt to Equity Ratio dan Profit Growth
Terhadap Stock Price ...........................................................

96

BAB V PENUTUP ................................................................................. 97

A. Kesimpulan ........................................................................... 97

B. Saran/Rekomendasi .............................................................. 98

DAFTAR PUSTAKA

LAMPIRAN-LAMPIRAN


