DAFTAR ISI

HALAMAN JUDUL .ot i
PERSETUJUAN PEMBIMBING SKRIPSI .....cccooooviiiiiiiieieiene, ii
PENGESAHAN MUNAQOSAH........ccoiiiiieee e i
PERNYATAAN KEASLIAN SKRIPSI ..o iv
ABSTRAK e %
MOTTO e vi
PERSEMBAHAN ..o vii

PEDOMAN TRANSLITERASI ARAB-LATIN ....cccccoovviviiieiene, viii
KATA PENGANTAR oottt iX
DAFTAR ISI s Xi

DAFTAR GAMBAR oottt Xiii

DAFTAR TABEL . oo Lo Lo N g et i e Xiv
BAB | PENDAHULUAN ..ot 1
A. Latar Belakang Masalah ...........c.ccccoviiiiiiiiciiiiccc e, 1

B. Rumusan Masalah ........ccccooeviiiiiiiiiie e 12

C. Tujuan Penelitian ........cccccvvveviiiiiiiiiiiicicie s 12

D. Manfaat Penelitian ........cccoevivieiiiiiienieieeece s 12

E. Sistematikan PenuliSan .........cccocoviviiiiiniiniieienn e 13
BAB Il LANDASAN TEORI ..ot 15
A, DESKIIPST TEOI veiviiiiiieneeieieeie sttt 15

1. Teori SINyal ..o 15

2. Return SAham ......cccccoiiiiiiiiiiie e 15

3. Kinerja Keuangan ........ccccccooeveeiinieneneneesiesese e seeseenens 16

4. RaSio KeUANGAN  .....ccooeieiiiiiiiininie e 17

5. Saham Syariah ... 22

B. Penelitian Terdahulu ..o 23

C. Kerangka BerpiKir .....ccccoooveviiiiiiieiiiiiie e 31

D. HIPOTESIS .viiiiiiiiite et 31
BAB 1l METODE PENELITIAN ..o 39
A. Jenis dan Pendekatan ..........ccccocveiiiiiiieiiiiie e 39

B. Lokasi/Objek Penelitian .........ccccoociiiiiiiiiiiiiiieeee e 39

C. Populasi dan Sampel ..o 39

D. Identifikasi Variabel ..........ccccooiiiiiiiiiiiic e, 41

E. Definisi Operasional ............cccooeviiiiieiiciecc e 41

F. Teknik Pengumpulan Data ...........cccocoiriiiniiniinieeene e 44

G. Teknik Analisis Data .......ccccoovviiririieieieeeess e 45

Xi



BAB IV HASIL PENELITIAN .o 51

A. Jakartta ISIamic INDEX .....ccoviiiiiiii e 51

B. Hasil Penelitian ........ccccooiiiiiiiiieecee e 52

1. Analisis Statistik Deskriptif ..........cccccoooviiiniiiiiicen 52

2. Analisis Regresi Data Panel ...........c.ccccovevevieiicic i, 54

3. Uji AUMST KIGSIK ..vveiveiviciciecicecee e 62

4. Hasil Uji HIPOESIS ....ooviiiiiiiiiiieerceee e 66

C. Pembahasan ... 70
BAB V PENUTUP ..o 78
AL KESIMPUIAN i 78

B. Saran ... A AR 78

DAFTAR PUSTAKA
LAMPIRAN-LAMPIRAN

xii



DAFTAR GAMBAR

Gambar 1.1 Grafik Rata-rata Return Saham .........c..ccccceevvvevcieevveeenen,
Gambar 1.2 Grafik Rata-rata Debt to Equity Ratio .........cc.cccceveieinennns
Gambar 1.3 Grafik Rata-rata Current Ratio .........ccccoeevvvvvveviiee e,
Gambar 1.4 Grafik Rata-rata Return On ASSEtS .......cccovvvieeviieeiieecnnen,
Gambar 1.5 Grafik Rata-rata Return On EQUIty ........ccccoooviiinincinenns
Gambar 2.1 Bagan Kerangka BerfiKir............ccccoocviiiiiiiiiciiciecei

xiii



DAFTAR TABEL

Tabel 2.1 Penelitian Terdahulu ..........ccooooieiiiiie e 23
Tabel 3.1 Klasifikasi Sampel Perusahaan ...........ccccoovoviiiiiiincicnnn, 40
Tabel 3.2 Daftar Sampel Perusahaan ...........cccccoveveiiiicii e 41
Tabel 4.1 Hasil Uji Analisis Statitik Deskriptif .........c.ccccoeveviiiiiennnn. 53
Tabel 4.2 Commont Effect Model ........ccooveviiiiiiiee e 55
Tabel 4.3 Fixed Effect Model .........ccoooiiiiiiiee 56
Tabel 4.4 Random Effect Model ... 57
Tabel 4.5 Hasil Uji ChOW .......cooiiiiiiiiiieeeee s 59
Tabel 4.6 Hasil Uji LM ..o 60
Tabel 4.7 Hasil Uji Regresi Panel ..........ccccocovviiiiiiiciiiccece e 61
Tabel 4.8 Hasil Uji NOrmMalitas .............cccoovvereneieieeiicenee e 62
Tabel 4.9 Hasil Uji MUltikoliNIEritas ..........ccooovveieiniinininencseene 63
Tabel 4.10 Hasil Uji HeteroskedastiSitas ..........ccccceveeveeieieevicieiieesnene 64
Tabel 4.11 Hasil Uji AUtoKorelasi...........ccoovcvviiiiiiviciieic e 66
Tabel 4.12 HaSil UJI F ..o 66
Tabel 4. 13 Hasil Uji T ..ot 68
Tabel 4.14 Hasil Uji Determinasi (R?) .........ovoveveeeeeeeeeeeeeeereeeseeenenn. 70

Xiv



