
 

 

vii 

 

DAFTAR ISI 

HALAMAN JUDUL ......................................................................................... i 

HALAMAN PERSETUJUAN .......................................................................... ii 

PERNYATAAN LULUS DARI TIM PENILAI ............................................. iii 

PERNYATAAN KEASLIAN ......................................................................... iv 

KATA PENGANTAR ...................................................................................... v 

DAFTAR ISI ................................................................................................... vii 

DAFTAR TABEL ............................................................................................ ix 

DAFTAR GAMBAR ........................................................................................ x 

DAFTAR LAMPIRAN .................................................................................... xi 

BAB I PENDAHULUAN ................................................................................. 1 
1.1 Latar Belakang .................................................................................... 1 

1.2 Rumusan Masalah ............................................................................... 6 
1.3 Tujuan Penelitian ................................................................................ 7 

1.4 Ruang Lingkup Penulisan ................................................................... 7 
1.5 Manfaat Penulisan ............................................................................... 7 

1.6 Sistematika Penulisan ......................................................................... 7 

BAB II LANDASAN TEORI ........................................................................... 9 
2.1 Analisis Fundamental.......................................................................... 9 

2.2 Rasio Keuangan ................................................................................ 10 
2.2.1 EPS ................................................................................................. 10 

2.2.2 DER ................................................................................................ 11 
2.2.3 CR .................................................................................................. 11 
2.3 Harga Saham ..................................................................................... 12 

BAB III METODE DAN PEMBAHASAN ................................................... 13 
3.1 Metode Penelitian ............................................................................. 13 
3.1.1 Pengumpulan Data ......................................................................... 13 
3.1.2 Data yang digunakan ...................................................................... 13 

3.1.3 Model Penelitian ............................................................................ 14 
3.1.4 Hipotesis Penelitian ....................................................................... 16 
3.2 Gambaran Umum Objek ................................................................... 16 
3.2.1 Gambaran Singkat PT SIDO .......................................................... 16 
3.3 Hasil dan Pembahasan ...................................................................... 17 



 

 

viii 

 

3.3.1 Kinerja keuangan PT SIDO ........................................................... 17 

3.3.1.1 EPS........................................................................................... 17 
3.3.1.2 DER .......................................................................................... 18 
3.3.1.3 CR ............................................................................................ 19 
3.3.2 Uji Asumsi Klasik .......................................................................... 20 
3.3.3 Analisis Regresi Linear Berganda ................................................. 25 

3.3.3.1 Uji t .......................................................................................... 26 
3.3.3.1.1 Pengaruh EPS secara parsial terhadap Harga Saham ............ 26 
3.3.3.1.2 Pengaruh DER secara parsial terhadap Harga Saham ........... 27 
3.3.3.1.3 Pengaruh CR secara parsial terhadap Harga Saham .............. 27 

3.3.3.2 Uji F ......................................................................................... 28 
3.3.3.2.1 Pengaruh EPS, DER, dan CR secara simultan terhadap Harga 

Saham 29 

3.3.3.3 Uji Koefisien Determinasi/Uji R ............................................. 29 

BAB IV SIMPULAN ...................................................................................... 31 
4.1 Simpulan ........................................................................................... 31 
4.2 Saran ................................................................................................. 32 

DAFTAR PUSTAKA ..................................................................................... 34 

LAMPIRAN .................................................................................................... 37 

DAFTAR RIWAYAT HIDUP ....................................................................... 44 

  



 

 

ix 

 

DAFTAR TABEL 

Tabel I.1 Rangkuman Hasil Penelitian Terdahulu ...................................... 3 

Tabel I.2 Laba PT SIDO Periode 2015-2022 .............................................. 4 

Tabel III.1 Rangkuman Rasio Keuangan PT SIDO .................................. 17 

  



 

 

x 

 

DAFTAR GAMBAR 

Gambar  I-1 Laba Bersih SIDO 2015-2022 ................................................ 4 

Gambar I-2 EPS SIDO 2015-2022 .............................................................. 4 

Gambar I-3 Perbandingan EPS dan harga saham SIDO ............................. 5 

Gambar III-1 Model Penelitian ................................................................. 14 

Gambar III-2 EPS PT SIDO ...................................................................... 17 

Gambar III-3 DER PT SIDO, PT Kalbe Farma, dan PT Kimia Farma .... 18 

Gambar III-4 CR PT SIDO, PT Kalbe Farma, dan PT Kimia Farma ....... 19 

Gambar III-5 Histogram ............................................................................ 20 

Gambar III-6 Normal Probability Plot ...................................................... 20 

Gambar III-7 Kolmogorof Smirov ............................................................ 21 

Gambar III-8 Uji Multikoliniaritas............................................................ 22 

Gambar III-9 Scatterplot ........................................................................... 23 

Gambar III-10 Uji Glejser ......................................................................... 23 

Gambar III-11 Uji Run Test ...................................................................... 24 

Gambar III-12 Analisis regresi linier berganda ........................................ 25 

Gambar III-13 Uji t ................................................................................... 26 

Gambar III-14 Uji F .................................................................................. 28 

Gambar III-15 Uji Koefisien Determinasi/Uji R ...................................... 29 

 

  



 

 

xi 

 

DAFTAR LAMPIRAN 

Lampiran 1 Rangkuman Income Statement PT SIDO Tahun 2022-2019 37 

Lampiran 2 Rangkuman Income Statement PT SIDO Tahun 2015-2018 38 

Lampiran 3 Rangkuman Laporan Posisi Keuangan Konsolidasian PT 

SIDO Tahun 2019-2022 ........................................................................................ 39 

Lampiran 4 Rangkuman Laporan Posisi Keuangan Konsolidasian PT 

SIDO Tahun 2015-2018 ........................................................................................ 40 

Lampiran 5 Rangkuman Penelitian Terdahulu ......................................... 41 

 


