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ABSTRAK 

Penelitian ini dilakukan untuk mengetahui pengaruh 
struktur modal, likuiditas, dan profitabilitas terhadap harga 
saham pada perusahaan otomotif yang terdaftar di BEI 
tahun 2011-2017. Variabel bebas penelitian ini ialah 
struktur modal, likuiditas dan profitabilitas, sedangkan 
variabel terikatnya adalah harga saham. Populasi penelitian 
ini adalah perusahaan otomotif yang terdaftar di BEI tahun 
2011-2017, sampelnya yaitu 5 perusahaan otomotif di BEI 
yang dipilih berdasarkan teknik purposive sampling dengan 
menggunakan kriteria tertentu. Dengan menggunakan 
metode pengumpulan data dokumentasi, menggunakan 
analisis data yaitu analisis regresi berganda dan uji 
hipotesis (uji t dan uji F) dengan menggunakan SPSS versi 
21.0. Hasil penelitian menunjukkan bahwa pengaruh 
variabel bebas yaitu struktur modal berpengaruh signifikan 
terhadap variabel terikat harga saham, sedangkan 
likuiditas dan profitabilitas secara parsial tidak 
berpengaruh signifikan terhadap variabel terikat harga 
saham, sedangkan secara simultan antara variabel bebas 
struktur modal, likuiditas, dan profitabilitas berpengaruh 
signifikan terhadap variabel terikat harga saham. 

Kata Kunci : Struktur Modal, Likuiditas, Profitabilitas, 

Harga Saham 

 

 

 

 

 

 



 

 

ABSTRACK 

This research was conducted to determine whether there was 
an effect of capital structure, liquidity, and profitability on stock 
prices in automotive companies listed on the Stock Exchange in 
2011-2017. The independent variable of this study is capital 
structure, liquidity and profitability, while the dependent variable 
is the stock price. The population of this study is the automotive 
companies listed on the Stock Exchange in 2011-2017, the sample 
of which is 5 automotive companies on the IDX selected based on 
purposive sampling technique using certain criteria. By using 
documentation data collection methods, using data analysis, 
namely multiple regression analysis and hypothesis testing (t test 
and F test) using SPSS version 21.0. The results showed that the 
influence of the independent variables namely capital structure 
has a significant effect on stock prices, while partial liquidity and 
profitability have no significant effect on stock prices. While 
simultaneously between independent variables capital structure, 
liquidity, and profitability have a significant effect on the variable 
tied to stock prices.  

Keywords : capital structure, liquidity, profitability, stock prices 

 

 

 

 

 

 

 

 



 

 

DAFTAR ISI 

HALAMAN SAMPUL 

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

HALAMAN PENGESAHAN ................................................   ii 

BERITA ACARA UJIAN SKRIPSI ......................................   iii 

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

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

ABSTRAK.................................................................................  vii 

ABSTRACK ..............................................................................  viii 

DAFTAR ISI .............................................................................  ix   

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

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

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

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

1.1 LatarBelakang .......................................................    1 

1.2 Rumusan Masalah ................................................    4 

1.3 Tujuan Penelitian ..................................................    5 

1.4 Manfaat Penelitian ...............................................    5 

1.4.1 Manfaat Teoritis ..............................................    5 

1.4.2 Manfaat Praktis ...............................................    5  

 

BAB II TELAAH PUSTAKA .................................................    7 

2.1 PenelitianTerdahulu ..............................................    7 

2.1.1 Perbedaan dan Persamaan Penelitian  

Terdahulu dengan penelitian sekarang .........  12 

2.2 LandasanTeori ........................................................  15 

2.2.1 Laporan Keuangan ...........................................  16 

2.2.1.1 Pengertian Laporan Keuangan ....................  16 

2.2.1.2 Tujuan Laporan Keuangan ...........................  16 

2.2.1.3 Jenis Laporan Keuangan ...............................  17 

2.2.1.4 Pihak-pihak Yang Memerlukan Laporan 

Keuangan ........................................................  18 



 

 

2.2.2 Analisa Laporan Keuangan .............................  21 

2.2.2.1 Tujuan Analisis Laporan Keuangan ............  22 

2.2.3 Struktur Modal ..................................................  23 

2.2.4 Rasio Leverage ....................................................  24 

2.2.4.1 Pengertian Rasio Leverage .............................  24 

2.2.4.2 Tujuan Rasio Leverage ....................................  26 

2.2.4.3 Jenis-Jenis Rasio Leverage ..............................  28 

2.2.5 Likuiditas ...........................................................  31 

2.2.5.1 Pengertian Likuiditas ....................................  31 

2.2.5.2 Rasio Likuiditas ..............................................  31 

2.2.5.3 Tujuan Rasio Likuiditas ................................  32 

2.2.5.4 Jenis-Jenis Rasio Likuiditas ...........................  34 

2.2.6 Profitabilitas .......................................................  37 

2.2.6.1 Pengertian Profitabilitas ................................  37 

2.2.6.2 Rasio Profitabilitas .........................................  37 

2.2.6.3 Tujuan Rasio Profitabiltas .............................  38 

2.2.6.4 Jenis-Jenis Rasio Profitabilitas ......................  39 

2.2.7 Saham .................................................................  43 

2.2.7.1 Pengertian Saham ..........................................  43 

2.2.7.2 Jenis Saham .....................................................  43 

2.2.8 Harga Saham .....................................................  44 

2.2.8.1 Pengertian Harga Saham ..............................  44 

2.2.8.2 Jenis Harga Saham .........................................  44 

2.3 Kerangka Konseptual ............................................  46 

2.4 Hipotesis Penelitian ...............................................  47 

 

BAB III METODE PENELITIAN .........................................  49 

3.1 RancanganPenelitian .............................................  49 

3.2 Populasi, Sampel, dan TeknikPengambilan 

Sampel......................................................................  51 

3.2.1 Populasi ..............................................................  51 

3.2.2 Sampel ................................................................  51 

3.2.3 Teknik PengambilanSampel ............................  52 



 

 

3.3 Jenis dan Sumber Data ..........................................  55 

3.4  TeknikPengumpulan Data ....................................  55 

3.5 Variabel Penelitian dan Definisi 

Operasional Variabel .............................................  56 

3.5.1 Variabel Penelitian ............................................  56 

3.5.2 Definisi Operasional Variabel .........................  56 

3.6 Teknik Analisis Data  .............................................  59 

3.6.1 Uji Asumsi Klasik .............................................  59 

3.6.2 Analisis Regresi Linier Berganda ....................  61 

3.6.3 Uji Hipotesis ......................................................  62 

 

BAB IV HASIL DAN PEMBAHASAN ...............................  65 

4.1 Data Penelitian ........................................................  65 

4.1.1 GambaranUmum Perusahaan .........................  66 

4.1.1.1 Sejarah Singkat PT Astra International Tbk  66 

4.1.1.2 Sejarah Singkat PT Astra Otoparts Tbk ......  67 

4.1.1.3 Sejarah Singkat PT Indospring Tbk .............  71 

4.1.1.4 Sejarah Singkat PT Nipress Tbk ...................  74 

4.1.1.5 Sejarah Singkat PT Selamat Sempurna Tbk  76 

4.1.2 Penyajian Data Khusus ....................................  81 

4.1.2.1 Struktur Modal ...............................................  81 

4.1.2.2 Likuiditas ........................................................  83 

4.1.2.3 Profitabilitas ....................................................  85 

4.1.2.4 Harga Saham ..................................................  87 

4.2 Analisis Data Penelitian ........................................  88 

4.2.1 Uji Asumsi Klasik .............................................  90 

4.2.2 Analisis Regresi Linier Berganda ....................  91 

4.2.3 Uji Hipotesis ......................................................  93 

4.2.3.1 Uji t ...................................................................  93 

4.2.3.2 Uji F ..................................................................  95 

4.3 Pembahasan Hasil Penelitian ...............................  96 

4.3.1 Struktur Modal Terhadap Harga Saham .......  96 

4.3.2 Likuiditas Terhadap Harga Saham ................  97 



 

 

4.3.3 Profitabilitas Terhadap Harga Saham ............  98 

4.3.4 Struktur Modal, Likuiditas, dan Profitabilitas 

Terhadap Harga Saham ...................................  99 

 

BAB V SIMPULAN DAN SARAN ......................................  101 

5.1 Simpulan ..................................................................  101 

5.2 Saran .........................................................................  102 

 

DAFTAR PUSTAKA ..............................................................  103 
LAMPIRAN 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

DAFTAR TABEL 

3.2.2 Data Perusahaan ..............................................................  52 

3.2.3 Kriteria Sampel Penelitian .............................................  53 

4.1.1 Daftar Perusahaan ...........................................................  65 

4.1.2.1 Daftar Perhitungan Struktur Modal ..........................  82 

4.1.2.2 Daftar Perhitungan Likuiditas ....................................  84 

4.1.2.3 Daftar Perhitungan Profitabilitas ...............................  86 

4.1.2.4 Daftar Harga Saham ....................................................  87 

4.2 Persiapan Analisis Data.....................................................  89 

4.2.1 Hasil Uji Asumsi Klasik .................................................  91 

4.2.2 Hasil Analisis Regresi Berganda ...................................  92 

4.2.3.1 Hasil Uji t .......................................................................  94 

4.2.3.2 Hasil Uji F ......................................................................  95 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

DAFTAR GAMBAR 

2.3 Kerangka Konseptual ........................................................  46 

3.1 Rancangan Penelitian ........................................................  50 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

 

DAFTAR LAMPIRAN  

Daftar Hadir Sempro 

Berita Acara Bimbingan Skripsi 

Lembar Persetujuan 

Perhitungan Dengan Menggunakan Software SPSS Versi 21.0 

Uji Asumsi Klasik 

Uji Normalitas 

Uji Multikolonieritas 
Uji Heteroskedastisitas 
Uji Autokorelasi 
Analisis Regresi Berganda 
Uji t 
Uji F 
Laporan Keuangan dan Harga Saham PT Astra International Tbk 
Laporan Keuangan dan Harga Saham PT Astra Otoparts Tbk 
Laporan Keuangan dan Harga SahammPT Indospring Tbk 
Laporan Keuangan dan Harga Saham PT Nipress Tbk 
Laporan Keuangan dan Harga Saham PT Selamat Sempurna Tbk 
 
 

 


