
ix 

 

DAFTAR ISI 

 

LEMBAR PERNYATAAN KEASLIAN ............... Error! Bookmark not defined. 

LEMBAR PERSETUJUAN SIDANG SKRIPSI .. Error! Bookmark not defined. 

HALAMAN PENGESAHAN .................................. Error! Bookmark not defined. 

UCAPAN TERIMA KASIH ................................... Error! Bookmark not defined. 

HALAMAN PERNYATAAN PERSETUJUAN PUBLIKASI KARYA 

ILMIAH UNTUK KEPENTINGAN AKADEMISError! Bookmark not defined. 

ABSTRAK ................................................................ Error! Bookmark not defined. 

ABTRACT ................................................................ Error! Bookmark not defined. 

DAFTAR ISI ............................................................. Error! Bookmark not defined. 

DAFTAR TABEL .................................................... Error! Bookmark not defined. 

DAFTAR GAMBAR ................................................ Error! Bookmark not defined. 

BAB I ......................................................................... Error! Bookmark not defined. 

PENDAHULUAN ..................................................... Error! Bookmark not defined. 

1.1 Latar Belakang Masalah ................................ Error! Bookmark not defined. 

1.2 Identifikasi Masalah ....................................... Error! Bookmark not defined. 

1.3 Batasan Masalah ............................................ Error! Bookmark not defined. 

1.4 Rumusan Masalah .......................................... Error! Bookmark not defined. 

1.5 Tujuan Penelitian ........................................... Error! Bookmark not defined. 

1.6 Tujuan Penelitian ........................................... Error! Bookmark not defined. 

BAB II ....................................................................... Error! Bookmark not defined. 

LANDASAN TEORI ................................................ Error! Bookmark not defined. 

2.1 Signaling Theory ........................................... Error! Bookmark not defined. 

2.2 Teori Relevansi Informasi ............................. Error! Bookmark not defined. 

2.3 Saham ............................................................ Error! Bookmark not defined. 

2.4 Return saham ................................................. Error! Bookmark not defined. 

2.5 Profitabilitas ................................................... Error! Bookmark not defined. 

2.6 Likuiditas ....................................................... Error! Bookmark not defined. 

2.7 Ukuran perusahaan ........................................ Error! Bookmark not defined. 

2.8 Kebijakan Dividen ......................................... Error! Bookmark not defined. 

2.9 Hubungan antar Variabel ............................... Error! Bookmark not defined. 

2.9.1 Pengaruh Profitabilitas, Likuiditas, Ukuran Perusahaan, Kebijakan 

Dividen secara simultan Terhadap Return SahamError! Bookmark not 

defined. 

2.9.2 Hubungan antara Profitabilitas dengan Return SahamError! Bookmark 

not defined. 

2.9.3 Hubungan antara Likuiditas dengan Return SahamError! Bookmark not 

defined. 

2.9.4 Hubungan antara Ukuran Perusahaan dengan Return Saham .......... Error! 

Bookmark not defined. 



x 

 

2.9.5 Hubungan antara Kebijakan Dividen dengan Return Saham ........... Error! 

Bookmark not defined. 

2.10 Penelitian Terdahulu .................................... Error! Bookmark not defined. 

2.11 Model Penelitian .......................................... Error! Bookmark not defined. 

BAB III ...................................................................... Error! Bookmark not defined. 

METODE PENELITIAN ........................................ Error! Bookmark not defined. 

3.1 Rancangan Penelitian ..................................... Error! Bookmark not defined. 

3.2 Populasi dan Sampel ...................................... Error! Bookmark not defined. 

3.2.1 Populasi .................................................... Error! Bookmark not defined. 

3.2.2 Sampel ...................................................... Error! Bookmark not defined. 

3.3 Sumber Dan Teknik Pengumpulan Data ....... Error! Bookmark not defined. 

3.4 Definisi Dan Variabel Penelitian ................... Error! Bookmark not defined. 

3.4.1 Variabel Independen ................................. Error! Bookmark not defined. 

3.4.2 Dependen .................................................. Error! Bookmark not defined. 

3.5 Operasional Variabel ..................................... Error! Bookmark not defined. 

3.6 Metode Analisis Data .................................... Error! Bookmark not defined. 

3.6.1 Uji Statistik Deskriptif .............................. Error! Bookmark not defined. 

3.6.2 Uji Asumsi Klasik .................................... Error! Bookmark not defined. 

3.7 Uji Hipotesis .................................................. Error! Bookmark not defined. 

3.7.1 Uji Koefisien Regresi Simultan (Uji F) .... Error! Bookmark not defined. 

3.7.2 Uji Koefisien Regresi Parsial (Uji t) ........ Error! Bookmark not defined. 

3.8 Uji Koefisien Determinasi (R2) ..................... Error! Bookmark not defined. 

BAB IV ...................................................................... Error! Bookmark not defined. 

HASIL PENELITIAN ............................................. Error! Bookmark not defined. 

4.1 Hasil Penelitian .............................................. Error! Bookmark not defined. 

4.2 Hasil Uji Penelitian ........................................ Error! Bookmark not defined. 

4.2.1 Hasil Uji Deskriptif .................................. Error! Bookmark not defined. 

4.2.2 Hasil Uji Asumsi Klasik ........................... Error! Bookmark not defined. 

4.2.2.1 Hasil Uji Normalitas ........................... Error! Bookmark not defined. 

4.2.2.2 Hasil Uji Multikolinearitas ................. Error! Bookmark not defined. 

4.2.2.3 Hasil Uji Heteroskedastisitas .............. Error! Bookmark not defined. 

4.2.2.3 Hasil Uji Autokorelasi ........................ Error! Bookmark not defined. 

4.2.3 Persamaan Regresi Linear Berganda ........ Error! Bookmark not defined. 

4.2.4 Hasil Uji Hipotesis ................................... Error! Bookmark not defined. 

4.2.4.1 Uji Simultan (Uji F) ............................ Error! Bookmark not defined. 

4.2.4.2 Uji Parsial (Uji T) ............................... Error! Bookmark not defined. 

4.2.4.3 Hasil Uji Koefisien Determinasi (R2) . Error! Bookmark not defined. 

BAB V ........................................................................ Error! Bookmark not defined. 

PEMBAHASAN ....................................................... Error! Bookmark not defined. 

5.1 Pembahasan Pengaruh Antar Variabel .......... Error! Bookmark not defined. 

5.1.1 Pembahasan Pengaruh Profitabilitas, Likuiditas, Ukuran Perusahaan, 

Kebijakan Dividen Terhadap Return Saham ..... Error! Bookmark not defined. 



xi 

 

5.1.2 Pengaruh Profitabilitas Terhadap Return SahamError! Bookmark not 

defined. 

5.1.3 Pengaruh Likuiditas Terhadap Return SahamError! Bookmark not 

defined. 

5.1.4 Pengaruh Ukuran Perusahaan Terhadap Return SahamError! Bookmark 

not defined. 

5.1.5 Pengaruh Kebijakan Dividen Terhadap Return SahamError! Bookmark 

not defined. 

5.2 Temuan .......................................................... Error! Bookmark not defined. 

5.3 Keterbatasan Penelitian ................................. Error! Bookmark not defined. 

BAB VI ...................................................................... Error! Bookmark not defined. 

PENUTUP ................................................................. Error! Bookmark not defined. 

6.1 Kesimpulan .................................................... Error! Bookmark not defined. 

6.2 Saran .............................................................. Error! Bookmark not defined. 

Daftar Pustaka ...................................................... Error! Bookmark not defined. 

Lampiran .................................................................. Error! Bookmark not defined. 

 


