
viii 
 

DAFTAR ISI 

 

HALAMAN JUDUL 

LEMBAR PENGESAHAN 

LEMBAR PERNYATAAN 

ABSTRAK .................................................................................................................. iv 

ABSTRACT .................................................................................................................. v 

KATA PENGANTAR ................................................................................................ vi 

DAFTAR ISI ............................................................................................................. viii 

DAFTAR TABEL .................................................................................................... xiii 

DAFTAR GAMBAR ................................................................................................ xiv 

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

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

1.1 Latar Belakang ........................................................................................ 1 

1.2 Rumusan Masalah................................................................................... 5 

1.3 Maksud dan Tujuan Penelitian ............................................................... 6 

1.4 Kegunaan Penelitian ............................................................................... 6 

1.5 Lokasi dan Waktu Penelitian .................................................................. 7 

BAB II KAJIAN PUSTAKA, KERANGKA PEMIKIRAN 

 DAN HIPOTESIS PENELITIAN ............................................................. 8 

2.1 Tinjauan Pustaka..................................................................................... 8 

   2.1.1 Laporan Keuangan .................................................................... 8 

2.1.1.1   Pengertian Laporan Keuangan .................................... 8 



ix 
 

2.1.1.2   Tujuan Laporan Keuangan .......................................... 9 

2.1.1.3  Jenis – Jenis Laporan Keuangan ................................ 10 

2.1.1.4 Pihak-Pihak yang Bekepentingan terhadap Laporan 

Keuangan Suatu Perusahaan ...................................... 11 

2.1.2 Kinerja Keuangan.................................................................... 14 

2.1.2.1   Pengertian Kinerja Keuangan ................................... 14 

2.1.2.2 Tahap – Tahap dalam Menganalisis Kinerja  

Keuangan.................................................................. 16 

2.1.3 Analisis Rasio Keuangan ........................................................ 17 

2.1.3.1   Pengertian Analisis Rasio Keuangan ........................ 17 

2.1.3.2   Manfaat Analisis Rasio Keuangan ............................ 19 

2.1.3.3   Kelemahan Analisis Rasio Keuangan ....................... 19 

2.1.3.4   Jenis – Jenis Rasio Keuangan ................................... 20 

2.1.4 Pasar Modal ............................................................................. 29 

2.1.4.1  Pengertian Pasar Modal.............................................. 29 

2.1.4.2  Jenis Pasar Modal ....................................................... 30 

2.1.4.3 Instrumen Pasar Modal ............................................... 31 

2.1.5 Saham  ..................................................................................... 35 

2.1.5.1  Pengertian Saham ....................................................... 35 

2.1.5.2  Jenis Saham ................................................................ 36 

2.1.5.3  Harga Saham .............................................................. 37 

2.1.5.4  Perubahan Harga Saham ............................................ 38 

2.1.5.5  Analisis Harga Saham ................................................ 38 



x 
 

2.1.5.6  Faktor – Faktor yang Mempengaruhi Harga Saham .. 41 

2.1.6 Pengaruh Likuiditas terhadap Harga Saham  .......................... 42 

2.1.7 Pengaruh Profitabilitas terhadap Harga Saham ...................... 43 

2.1.8 Penelitian Sebelumnya ............................................................ 44 

2.2 Kerangka Pemikiran ............................................................................ 49 

2.3 Hipotesis Penelitian ............................................................................. 52 

BAB III   OBJEK DAN METODE PENELITIAN ................................................ 53 

 3.1 Objek Penelitian .................................................................................. 53 

3.1.1 Profil Perusahaan PT. Astra Otoparts, Tbk ............................. 53 

3.1.2 Visi dan Misi PT. Astra Otoparts, Tbk ................................... 55 

3.1.3 Struktur Organisasi ................................................................. 56 

3.2  Metode Penelitian............................................................................... 58 

3.2.1 Metode yang digunakan .......................................................... 58 

3.2.2 Operasionalisasi Variabel Penelitian....................................... 60 

3.2.3 Populasi dan Teknik Penentuan Sampel ................................. 61 

3.2.4 Teknik Pengumpulan Data ...................................................... 63 

3.2.5 Rancangan Pengujian Hipotesis .............................................. 63 

3.2.5.1 Metode Analisis Data .................................................. 63 

3.2.5.2 Uji Asumsi Klasik ....................................................... 64 

3.2.5.3 Analisis Regresi Ganda ............................................... 66 

3.2.5.4  Analisis Korelasi Ganda ............................................. 67 

3.2.5.5  Analisis Koefisien Determinasi ................................. 68 

3.2.5.6  Pengujian Hipotesis ...................................................... 6 



xi 
 

BAB IV  HASIL PENELITIAN DAN PEMBAHASAN ..................................... 71 

4.1 Hasil Penelitian ................................................................................... 71 

4.1.1 Perkembangan Likuiditas, Profitabilitas, dan Perubahan Harga 

Saham PT . Astra Otoparts, Tbk periode 2008-2017 .............. 71 

4.1.1.1 Perhitungan Likuiditas ................................................ 71 

4.1.1.2 Perhitungan Profitabilitas ............................................ 73 

4.1.1.1 Perhitungan Perubahan Harga Saham ......................... 76 

4.1.2 Uji Hipotesis secara Simultan ................................................. 78 

4.1.2.1 Uji Asumsi Klasik ....................................................... 78 

4.1.2.1.1 Uji Nomalitas ............................................... 78 

4.1.2.1.2 Uji Autokorelasi ........................................... 80 

4.1.2.1.3 Uji Heterokedastisitas .................................. 81 

4.1.2.1.4 Uji Multikolinearitas .................................... 82 

4.1.2.2 Analisi Uji Regresi Linear Ganda ............................... 83 

4.1.2.3 Analisi Korelasi Ganda ............................................... 83 

4.1.2.4 Analisi Koefisien Determinasi .................................... 84 

4.1.2.5 Hasil Uji Hipotesis secara Simultan (Uji – F) ............. 85 

4.1.3 Uji Hipotesis Parsial ( Uji t) .................................................... 85 

4.1.3.1 Hasil Uji t atas Likuiditas ............................................ 86 

4.1.3.2 Hasil Uji t atas Profitabilitas ....................................... 86 

4.2  Pembahasan................................................................................................ 87 

4.2.1 Perkembangan Likuiditas, Profitabilitas dan Harga Saham .... 87 



xii 
 

4.2.1.1 Perkembangan Likuiditas PT. Astra Otoparts, Tbk 

periode  2008 -2017 ...................................................... 87 

4.2.1.2 Perkembangan Profitabilitas PT. Astra Otoparts, Tbk 

periode  2008 -2017 ...................................................... 88 

4.2.1.3 Perkembangan Harga Saham PT. Astra Otoparts, Tbk 

periode  2008 -2017 ...................................................... 89 

4.2.2 Pengaruh Likuiditas dan Profitabilitas terhadap Harga Saham 

PT. Astra Otoparts, Tbk periode 2008-2017 secara Simultan .90 

4.2.3 Pengaruh Likuiditas dan Profitabilitas terhadap Harga Saham 

PT. Astra Otoparts, Tbk periode 2008-2017 secara Parsial .... 91 

4.2.3.1 Pengaruh Likuiditas  terhadap Harga Saham PT. Astra 

Otoparts, Tbk periode  2008 -2017 secara Parsial .... 91 

4.2.3.2 Pengaruh Profitabilitas terhadap Harga Saham PT. 

Astra Otoparts, Tbk periode  2008 -2017 secara 

Parsial ............................................................................. 91 

BAB V     KESIMPULAN DAN SARAN ................................................................ 93 

5.1 Kesimpulan ......................................................................................... 93 

5.2 Saran .................................................................................................... 94 

DAFTAR PUSTAKA ................................................................................................ 97 

LAMPIRAN 

  



xiii 
 

DAFTAR TABEL 

 

Tabel 3.1   Operasionalisasi Variabel  ........................................................................ 61 

Tabel 3.2   Pedoman Untuk Memberikan Interpretasi Koefisien Korelasi ................. 67 

Tabel 4.1   Perhitungan Quick Ratio Periode 2008 - 2017.......................................... 71 

Tabel 4.2   Perhitungan Return On Equity Periode 2008 -2017 ................................. 74 

Tabel 4.3  Perhitungan Perubahan Harga Saham Periode 2008-2017  ...................... 76 

Tabel 4.4   Output UJi Normalitas .............................................................................. 79 

Tabel 4.5   Output Uji Autokorelasi ............................................................................ 81 

Tabel 4.6   Output Uji Multikolinieritas...................................................................... 82 

Tabel 4.7   Output Koefisien Determinasi .................................................................. 84 

Tabel 4.8   Tabel Anova (Output Uji F) ...................................................................... 85 

Tabel 4.9   Output Uji t ............................................................................................... 86 

 

 

 

 

 

 

 

 

 

  



xiv 
 

DAFTAR GAMBAR 

 

Gambar 1.1  Grafik Perkembangan Likuiditas, Profitabilitas dan Harga Saham PT. 

Astra Otoparts, Tbk Periode 2008-2017 .................................................. 4 

Gambar 2.1  Kerangka Pemikiran ............................................................................... 52 

Gambar 3.1  Struktur Organisasi PT. Astra Otoparts, Tbk   ....................................... 56 

Gambar 3.2  Struktur Organisasi PT. Astra Otoparts, Tbk   ....................................... 57 

Gambar 3.3  Struktur Grup Perusahaan  ..................................................................... 58 

Gambar 3.4  Bagian Alur Penelitian  .......................................................................... 70 

Gambar 4.1 Grafik Perkembangan Quick Ratio PT. Astra Otoparts, Tbk  ................. 73 

Gambar 4.2 Grafik Perkembangan Return on Equity  PT. Astra Otoparts, Tbk  ........ 75 

Gambar 4.3 Grafik Perkembangan Perubahan Harga Saham PT. Astra Otoparts, Tbk 

 ................................................................................................................ 78 

Gambar 4.4  Grafik Histogram ................................................................................... 79 

Gambar 4.5  Grafik Normal P-Plot ............................................................................. 80 

Gambar 4.6  Grafik Scatterplot ................................................................................... 81 

 

 

  



xv 
 

DAFTAR LAMPIRAN 

 

Lampiran 1 Tabulasi Data Penelitian Quick Ratio, Return On Equity dan Harga 

Saham PT. Astra Otoparts, Tbk Periode 2008 - 2017 

Lampiran 2 Neraca, Laporan Laba Rugi, Ikhitisar Saham Per Triwulan PT Astra 

Otoparts Tbk Periode 2008 -2009 

Lampiran 3 Neraca, Laporan Laba Rugi, Ikhitisar Saham Per Triwulan PT Astra 

Otoparts Tbk Periode 2010 -2011 

Lampiran 4 Neraca, Laporan Laba Rugi, Ikhitisar Saham Per Triwulan PT Astra 

Otoparts Tbk Periode 2012 -2013 

Lampiran 5  Neraca, Laporan Laba Rugi, Ikhitisar Saham Per Triwulan PT Astra 

Otoparts Tbk Periode 2014 -2015 

Lampiran 6 Neraca, Laporan Laba Rugi, Ikhitisar Saham Per Triwulan PT Astra 

Otoparts Tbk Periode 2016 -2017 

Lampiran 7  Tabel F 

Lampiran 8  Tabel t 

Lampiran 9  Output SPSS versi 23  

Lampiran 10  SK Pembimbing Skripsi 

Lampiran 11  Photocopy Kartu Bimbingan 

Lampiran 12  Lembar Persetujuan Perbaikan (Revisi) 

Lampiran 13  Daftar Riwayat Hidup 

 

 


