
 
 

viii 
 

DAFTAR ISI 

PENGESAHAAN ................................................................................................... i 

PERNYATAAN KEASLIAN SKRIPSI .............................................................. ii 

ABSTRAK ............................................................................................................ iii 

ABSTRACT ........................................................................................................... iv 

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

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

DAFTAR TABEL................................................................................................ xii 

DAFTAR GAMBAR .......................................................................................... xiii 

DAFTAR LAMPIRAN ...................................................................................... xiv 

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

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

1.2 Identifikasi Masalah ............................................................................. 10 

1.3 Tujuan Penelitian ................................................................................. 11 

1.4 Kegunaan Hasil Penelitian................................................................... 11 

1.4.1 Kegunaan Pengembangan Ilmu ............................................... 11 

1.4.2 Kegunaan Praktis ..................................................................... 12 

1.5 Lokasi dan Waktu Penelitian .............................................................. 12 

1.5.1 Lokasi Penelitian ...................................................................... 12 

1.5.2 Waktu Penelitian ...................................................................... 12 

BAB II .................................................................................................................. 13 

2.1 Tinjauan Pustaka.................................................................................. 13 

2.1.1 Likuiditas ................................................................................. 13 

2.1.1.1 Pengertian Likuiditas ................................................. 13 

2.1.1.2 Macam-macam Perhitungan likuiditas ...................... 13 

2.1.1.3 Peringkat Komponen Loan to Deposit Ratio (LDR) . 13 

2.1.1.4 Manfaat Perhitungan Likuiditas ................................ 13 

2.1.2 Profitabilitas ............................................................................. 18 

2.1.2.1 Pengertian Profitabilitas ............................................ 18 

2.1.2.2 Macam-Macam Perhitungan Profitabilitas ................ 18 

2.1.2.3 Peringkat Komponen Return On Assets .................... 20 

2.1.2.3 Manfaat Dari Rasio Profitabilitas .............................. 21 



 
 

ix 
 

2.1.3 Harga Saham ............................................................................ 22 

2.1.3.1 Pengertian Harga Saham............................................ 22 

2.1.3.2 Jenis-Jenis Harga Saham ........................................... 22 

2.1.3.3 Faktor-Faktor Yang Mempengaruhi Harga Saham ... 23 

2.2 Kerangka Pemikiran ............................................................................ 46 

2.3 Hipotesis ................................................................................................ 49 

BAB III ................................................................................................................. 51 

3.1 Objek Penelitian ................................................................................... 51 

3.2 Metode Penelitian ................................................................................. 51 

3.2.1 Jenis Penelitian yang digunakan .............................................. 51 

3.2.2 Opersionalisasi Variabel .......................................................... 51 

3.2.2.1 Variabel Independen .................................................. 51 

3.2.2.2 Variabel Dependen .................................................... 51 

3.2.3 Teknik Pengumpulan Data ....................................................... 52 

3.2.3.1 Jenis dan Sumber Data .............................................. 53 

3.2.3.2 Populasi Sasaran ........................................................ 53 

3.2.3.3 Penentuan Sampel ...................................................... 55 

3.2.4 Model Penelitian ...................................................................... 56 

3.2.5 Teknik Analisis Data ............................................................... 57 

3.2.5.1 Statistik Deskriptif ..................................................... 58 

3.2.5.2 Uji Asumsi Klasik ..................................................... 58 

3.2.5.3 Regresi Data Panel ..................................................... 60 

3.2.5.4 Pemilihan Model ........................................................ 62 

3.2.5.5 Koefisien Determinasi ............................................... 64 

 3.2.5.6    Rencangan pengujian Hipotesis………………………………....65 

BAB IV ................................................................................................................. 67 

4.1 Hasil Penelitian ..................................................................................... 67 

4.1.1 Deskripsi dan Penelitian .......................................................... 67 

4.1.1.1 Likuiditas Pada Perusahaan Perbankan Yang................   

Terdaftar di Bursa Efek Indonesia .................................  

Tahun 2019-2021 ....................................................... 67 



 
 

x 
 

4.1.1.2 Profitabilitas Pada Perusahaan Perbankan Yang ...........   

Terdaftar di Bursa Efek Indonesia .................................  

Tahun 2019-2021 ....................................................... 70 

4.1.1.3 Harga Saham Pada Perusahaan Perbankan Yang ..........  

Terdaftar di Bursa Efek Indonesia .................................  

Tahun 2019-2021 ....................................................... 72 

4.1.2 Analisis Data ............................................................................ 75 

4.1.2.1 Hasil Analisis Deskriptif ........................................... 75 

4.1.2.2 Uji Asumsi Klasik ..................................................... 76 

4.1.2.3 Pemilihan Model ........................................................ 78 

4.1.2.4 Hasil Pengujian Regresi Data Panel .......................... 79 

4.1.2.5 Koefisien Determinasi ............................................... 79 

4.2 Pembahasan dan Hasil Penelitian ....................................................... 80 

4.2.1 Likuiditas Profitabilitas dan Harga Saham Pada Perusahaan ......  

Perbankan yang Terdaftar di Bursa Efek Indonesia  ...................  

Tahun 2019-2021 ..................................................................... 80 

4.2.1.1 Likuiditas Pada Perusahaan PerbankanYang.................   

Terdaftar di Bursa Efek Indonesia .................................  

Tahun 2019-2021 ....................................................... 80 

4.2.1.2 Profitabilitas Pada Perusahaan Perbankan .....................  

Yang Terdaftar di Bursa Efek Indonesia .......................  

Tahun 2019-2021 ....................................................... 82 

4.2.1.3 Harga Saham Pada Perusahaan Perbankan ....................  

Yang Terdaftar di Bursa Efek Indonesia .......................  

Tahun 2019-2021 ....................................................... 83 

4.2.2 Pengaruh Likuiditas dan Profitabilitas Terhadap Harga Saham ..  

Pada Persahaan Perbankan yang Terdaftar ..................................  

di Bursa EfekIndonesia Tahun 2019-2021  ............................. 84 

4.2.2.1 Pengaruh Likuiditas dan Profitabilitas Terhadap ..........  

Harga Saham Secara Simultaan Pada Perusahaan .........  

Perbankan Yang Terdaftar di Bursa Efek Indonesia .....  

Tahun 2019-2021 ....................................................... 84 

4.2.2.2 Pengaruh Likuiditas Secara Parsial Terhadap ...............  

Harga Saham Pada Perusahaan Perbankan ....................  

Yang Terdaftar di Bursa Efek Indonesia .......................  

Tahun 2019-2021 ....................................................... 85 



 
 

xi 
 

4.2.2.3 Pengaruh Profitabilitas Secara Parsial Terhadap ...........  

Harga Saham Pada Perusahaan Perbankan ....................  

Yang Terdaftar di Bursa Efek Indonesia .......................  

Tahun 2019-2021 ....................................................... 87 

BAB V ................................................................................................................... 89 

5.1 Simpulan ................................................................................................ 89 

5.2 Saran ...................................................................................................... 90 

DAFTAR PUSTAKA…………………………………………………………...93 

LAMPIRAN………...…………………………………………………………...97 

RIWAYAT HIDUP/BIODATA PENULIS .…………………………..…......108 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 
 


