DAFTAR ISI

Halaman
JUDUL ..ttt bbbt i
ABSTRAK L. i
LEMBAR PENGESAHAN SKRIPSI ....cocoviiiiicecece e iv
LEMBAR ORISINALITAS ...t %
KATA PENGANTAR ..ottt vi
DAFTAR TSI ..ottt viii
DAFTAR LAMPIRAN ..ottt st X
DAFTAR TABEL ...ttt Xi
DAFTAR GAMBAR ..ottt Xii
BABIl. PENDAHULUAN
A. Latar Belakang Masalah ...........cccccoooiiiiiiniiices 1
B. Identifikasi Masalah ..........cccccooeiiiiiiieie e 12
C. Pembatasan Masalah ..........cccoceviviiiinie i 12
D. Perumusan Masalah............ccocovieiiiiiiieieee e 13
E. Kegunaan Penelitan ... 13
BAB Il. KAJIAN TEORITIK
A. Deskripsi Konseptual ...........ccccoveviiiiiicie e 15
1. Pengertian Saham.........ccccoovieiiiiiieieece e 15
2. Pengertian Harga Saham ..........c.ccccooeevieiiievee s 19
3. Terbentuknya Harga Saham...........c.ccccovviiiniienc e 19
4. Teori Penilaian Investasi Bentuk Saham ............cccccoovveveienee. 22
O. Laporan AruS Kas ........coccveeerriiieneieee e 24
6. Laba Per Saham..........ccccviieiieiecic e 27
7. Corporate Social Responsibility (CSR) .......ccocvveivvevieiieeen. 28
8. Pengungkapan CSR Lingkungan ..........cccccceevvveiieiinevie e, 31
B. Hasil Penelitian yang Relevan...........c.cccccoviiiiiiie i, 33
C. Kerangka TeoretiK........cccvevveiiiiiie e 42
D. Perumusan Hipotesis Penelitian .............ccooovviviiiinniiienns 46
BAB I1l. METODOLOGI PENELITIAN
AL TUjuan Penelitian........cooviiiieiiieeie e 47
B. Objek dan Ruang Lingkup Penelitian ...........cccoveviiiniinnninnnns 47
C. Metode Penelitian.........ccoceiieiieieiieriiee e 47
D. Jenis dan SUMbBEr Data ..........cccoceeririeieeiinie e 48
E. Operasionalisasi Variabel Penelitian ............cccoocevveeiiiiniienennnn 49

1. Variabel Dependen ........ccoooeeiiiniieieceseee e 49



2. Variabel Independen .........ccooeiiiiniiiiinieee s

. ATUS KaS OPEIAST .....eveiieiieiieieie et

b. Earning per SNare ...

C. CSR Disclosure ENVIroNmMeNt ..........ccocvvvvieieneneneneneseenns

F. Teknik Analisis Data .........ccccevereiinenie i

1. Analisis Statistik DesKriptif ...........cccccvieiiiiiiiiiece e

2. Uji ASUMST KIASIK ...c.vveviiiciicc e

a. Uji Normalitas Data ..........cccceoeierininiiieieee e

. Uji MUItIKOIINEITAS........oviiiiiiiiceeee s

C. UjJi AULOKOIEIAS ..o

d. Uji HeteroskedastiSitas. .........cccoverererinenieieene e

3. UjJi HIPOLESIS .vveviiiiieieee et

a. ANALISIS REGIEST ...ovviieciiciece e

b. Uji Parsial (Ui t) ....coveieiieiice e

c. Uji Simultan (UJi F) voeeeeeeeeeeeee e

d. Koefisien Determinasi Berganda (R?)........c..ccoevvevverveneene.
BAB IV. HASIL PENELITIAN DAN PEMBAHASAN

A. DeSKIPLT DAta .....ocvovveviiiiiiiiieiee e

B. Pengujian HIPOtESIS .......oooviiiiiiiieie e

1. Hasil Uji Statistik Deskriptif...........cccoooveviiiiiiiiiiciicieee

2. Hasil Uji Asumsi KIaSIK .........cccccoveveevieiieiiec e

a. Hasil Uji Normalitas Data ..........cccccooveevvevciiecece e,

b. Hasil Uji Multikolineritas..........ccccocoevvvevieiveiieie e,

c. Hasil Uji Autokorelasi............ccccovveveiieiieiciicse e

d. Hasil Uji Heteroskedastisitas...........cccccevverrrernieerinsennee.

3. Hasil Analisis Regresi Linier Berganda..........c.cccccoeenenennene

4. Hasil Uji HIPOTESIS.......coiiiiiiiiiiesic e

a. Uji Uji Parsial (UJit) c.ooveeeiieeec e

b. Uji Uji Simultan (Uji F) ...oooeeiiiecee e

c. Uji Koefisien Determinasi Berganda (R?) .........ccoovven..

C. Pembanasan .........ocoiieiiii s

BAB V. KESIMPULAN, IMPLIKASI, DAN SARAN

AL KESIMPUIAN .o

B. IMPEKAST c..oviiiiiiii e

CLSAIAN i s

DAFTAR PUSTAKA e
LAMPIRAN-LAMPIRAN
RIWAYAT HIDUP

50
50
51
52
53
53
53
53
54
55
55
56
56
57
57
58

59
61
61
64
64
66
66
67
69
71
71
73
74
74

84
86
87

89



DAFTAR LAMPIRAN

Lampiran Halaman
7T 0] o] |- 0 PSSO 92
T 0] ] | - SO 93
LAMPITAN 3. 94
LAMPITAN 4 ..ot 95
T 0] ][ L T SRS 96
T 0] ][ =L T PSSR 97
-1 0] ][ - T SR PROPRORN 98
LAMPITAN 8 ... 99

LAMPITAN O ..o 101



DAFTAR TABEL

No. Judul Tabel Halaman
2.1. Penelitian Terdahulu ..o 36
4.1. Jumlah Sampel Penelitian ..........ccccoccveiiiieiiie e 60
4.2. Hasil Analisis DesKiptif Data ..........cccceveiererinininieieeese e 61
4.4, Hasil Uji Kolmogrov-SmirnoV ... 65
4.5. Hasil Uji MUultikolonieritas ..........ccccccoceieeieiie i 66
4.6. Hasil Uji DUrbin-WatSON .........ccccceiiiiieiieiecie e 67
4.8. HaSil Uji GIELSE ......ocoviciiiiecie et 69
4.9. Hasil Analisis Regresi Linier Berganda .........cc.ccoovvveeienenencneneniens 70
4.10. UjJi STALISTIK T .o 71
410, UjJi STALISTIK F oo 73

4.12. Uji Koefisien DeterMinasi (R?) ........oveveeeereerereeeeeeeeeseessesssseseeesne. 74



DAFTAR GAMBAR

No. Judul Gambar Halaman
2.2. Kerangka Konseptual ...........cccceviiiiiieiecie e 46
4.3 NOIMAL PPlOt ..ot 64

A.7. SCAEE PlOT .o 68





