
 

xi 
 

DAFTAR ISI 

 
Halaman Sampul Depan ........................................................................................... i 

Halaman Judul ......................................................................................................... ii 

Persetujuan Pembimbing ........................................................................................ iii 

Pengesahan ............................................................................................................. iv 

Pernyataan Keaslian Tulisan ................................................................................... v 

Surat Pernyataan Kesediaan Publikasi Karya Ilmiah ............................................. vi 

Motto ..................................................................................................................... vii 

Persembahan ........................................................................................................ viii 

Kata Pengantar ....................................................................................................... ix 

Daftar Isi................................................................................................................. xi 

Daftar Tabel ......................................................................................................... xiv 

Daftar Gambar ....................................................................................................... xv 

Daftar Grafik ........................................................................................................ xvi 

Daftar Lampiran .................................................................................................. xvii 

Abstrak ............................................................................................................... xviii 

Abstrack ............................................................................................................... xix 

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

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

B. Identifikasi Masalah ............................................................................................... 18 

C. Rumusan Masalah .................................................................................................. 19 

D. Tujuan Penelitian ................................................................................................... 20 

E. Kegunaan Penelitian .............................................................................................. 21 

F. Ruang Lingkup dan Keterbatasan Penelitian.......................................................... 22 

G. Penegasan Variabel ................................................................................................ 23 



 

xii 
 

H. Sistematika Penulisan ............................................................................................ 26 

BAB II  LANDASAN TEORI ............................................................................ 28 

A. Teori Sinyal (Signaling Theory) ............................................................................. 28 

B. Return Saham......................................................................................................... 31 

C. Profitabilitas ........................................................................................................... 33 

D. Likuiditas ............................................................................................................... 38 

E. Kebijakan Dividen ................................................................................................. 42 

F. Penelitian Terdahulu .............................................................................................. 46 

G. Kerangka Teori ...................................................................................................... 53 

H. Hipotesis Penelitian ............................................................................................... 54 

BAB III  METODOLOGI PENELITIAN ........................................................ 57 

A. Pendekatan dan Jenis Penelitian ............................................................................. 57 

B. Sumber Data, Variabel, dan Skala Pengukuran ...................................................... 58 

C. Populasi, Sampling, dan Sampel Penelitian ........................................................... 60 

D. Teknik Pengumpulan Data ..................................................................................... 62 

E. Analisis Data .......................................................................................................... 63 

F. Tahapan Penelitian ................................................................................................. 73 

BAB IV HASIL PENELITIAN .......................................................................... 76 

A. Deskripsi Umum Objek Penelitian ......................................................................... 76 

B. Analisis Data dan Pengujian Hipotesis .................................................................. 83 

BAB V PEMBAHASAN ..................................................................................... 95 

A. Pengaruh Profitabilitas, Likuiditas, dan Kebijakan Dividen Terhadap Return  

Saham Perusahaan  Sektor Healthcare yang Terdaftar di Bursa Efek Indonesia 

Periode 2021-2024 ................................................................................................. 95 

B. Pengaruh Profitabilitas Terhadap Return Saham Perusahaan  Sektor Healthcare 

yang Terdaftar di Bursa Efek Indonesia Periode 2021-2024 .................................. 97 



 

xiii 
 

C. Pengaruh Likuiditas Terhadap Return Saham Perusahaan  Sektor Healthcare    

yang Terdaftar di Bursa Efek Indonesia Periode 2021-2024 ................................ 101 

D. Pengaruh Kebijakan Dividen Terhadap Return Saham Perusahaan  Sektor 

Healthcare yang Terdaftar di Bursa Efek Indonesia Periode 2021-2024 ............. 105 

BAB VI PENUTUP ........................................................................................... 109 

A. Kesimpulan .......................................................................................................... 109 

B. Saran .................................................................................................................... 110 

DAFTAR PUSTAKA ......................................................................................... 112 

LAMPIRAN ........................................................................................................ 120 

 

  


