
 

DAFTAR ISI 

 

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

HALAMAN PERSETUJUAN  ...................................................................... ii 

HALAMAN PERNYATAAN ...................................................................... iii 

HALAMAN PERSEMBAHAN ................................................................... iv 

MOTTO ......................................................................................................... v 

KATA PENGANTAR .................................................................................. vi 

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

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

DAFTAR GAMBAR .................................................................................... xi 

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

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

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

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

B. Rumusan Masalah ..................................................................... 8 

C. Tujuan Penelitian ...................................................................... 9 

D. Manfaat Penelitian .................................................................. 10 

BAB II  TINJAUAN PUSTAKA .............................................................. 11 

  A. Landasan Teori ....................................................................... 11 

1. Event Study .......................................................................... 11 

2. Pasar Efisien ........................................................................ 13 

3. Teori Kebijakan Dividen ..................................................... 14 

4. Dividen ................................................................................ 19 

5. Reaksi Pasar ........................................................................ 21 

B. Penelitian Terdahulu ............................................................... 21 

C. Pengaruh Variabel Independen terhadap Variabel Dependen 28 

D. Kerangka Pemikiran ............................................................... 29 

E. Hipotesis .................................................................................. 29



   
 

 
 

BAB III METODE PENELITIAN ............................................................ 32 

 A. Rancangan Penelitian .............................................................. 32 

B. Populasi ................................................................................... 32 

 C. Sampel dan Teknik Sampling ................................................. 33 

 D. Definisi Operasional ............................................................... 35 

 E. Teknik dan Prosedur Pengambilan Data ................................. 38 

 F. Teknik Analisis Data ............................................................... 39 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ........................... 49 

 A. Hasil Penelitian ....................................................................... 49 

  1. Statistik Deskriptif .............................................................. 49 

  2. Pengujian Hipotesis ............................................................. 51 

 B. Pembahasan............................................................................. 62 

BAB V KESIMPULAN DAN SARAN ................................................... 69 

 A. Kesimpulan ............................................................................. 72 

 B. Saran ....................................................................................... 74 

DAFTAR PUSTAKA .................................................................................. 75 

LAMPIRAN 


