
xix 

DAFTAR ISI  

TESIS ................................................................................................ ii 

PERSETUJUAN PEMBIMBING ................................................. iii 

PENGESAHAN ............................................................................... iv 

PERNYATAAN KEASLIAN TULISAN ....................................... v 

PUBLIKASI KARYA ILMIAH ..................................................... vi 

MOTTO .......................................................................................... vii 

PERSEMBAHAN ......................................................................... viii 

PRAKATA ....................................................................................... ix 

DAFTAR TABEL ............................................................................ xi 

DAFTAR GRAFIK ........................................................................ xii 

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

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

ABSTRAK ...................................................................................... xv 

ABSTRACT .................................................................................. xvii 

DAFTAR ISI .................................................................................. xix 

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

A. Latar Belakang Masalah ........................................................ 1 

B. Identifikasi dan Pembatasan Masalah .................................... 9 

C. Rumusan Masalah ................................................................ 12 

D. Tujuan Penelitian ................................................................. 12 

E. Hipotesis Penelitian ............................................................. 13 

F. Kegunaan Penelitian ............................................................ 14 

G. Penegasan Istilah ................................................................. 16 

BAB II LANDASAN TEORI ........................................................ 21 

A. Teori Sinyal/ Signaling Theory ........................................... 21 

BAB III METODE PENELITIAN ............................................... 44 

A. Rancangan Penelitian........................................................... 44 

B. Variabel Penelitian............................................................... 45 

C. Populasi dan Sampel Penelitian ........................................... 45 



xx 
 

D. Instrumen Penelitian ............................................................ 47 

E. Sumber dan Teknik Pengumpulan Data .............................. 48 

F. Teknik Analisis Data ........................................................... 49 

BAB IV HASIL PENELITIAN ..................................................... 57 

A. Deskripsi Objek Penelitian .................................................. 57 

B. Analisis Data ........................................................................ 63 

BAB V PEMBAHASAN ................................................................ 78 

A. Pengaruh Price Earning Ratio (PER) Terhadap Return 

Saham Pada Perusahaan yang terdaftar di Jakarta Islamic 

Index (JII) ............................................................................ 78 

B. Pengaruh Debt Equity Ratio (DER) Terhadap Return Saham 

Pada Perusahaan yang terdaftar di Jakarta Islamic Index (JII)

 ............................................................................................. 80 

C. Pengaruh Price Book Value (PBV) Terhadap Return Saham 

Pada Perusahaan yang terdaftar di Jakarta Islamic Index (JII)

 ............................................................................................. 82 

D. Kebijakan Dividen Memoderasi Pengaruh Price Earning 

Ratio (PER) Terhadap Return Saham Pada Perusahaan yang 

terdaftar di Jakarta Islamic Index (JII) ................................. 84 

E. Kebijakan Dividen Memoderasi Pengaruh Debt Equity Ratio 

(DER) Terhadap Return Saham Pada Perusahaan yang 

terdaftar di Jakarta Islamic Index (JII) ................................. 85 

F. Kebijakan Dividen Memoderasi Pengaruh Price Book Value 

(PBV) Terhadap Return Saham Pada Perusahaan yang 

terdaftar di Jakarta Islamic Index (JII) ................................. 87 

BAB VI PENUTUP ........................................................................ 90 

A. Kesimpulan .......................................................................... 90 

B. Implikasi .............................................................................. 91 



xxi 

C. Saran .................................................................................... 92 

DAFTAR PUSATAKA .................................................................. 94 

LAMPIRAN .................................................................................... 97 

 

  


	Page 1
	Page 2
	Page 4
	Page 5

