
viii 

 

DAFTAR ISI 

 

  Halaman 

LEMBAR PENGESAHAN ................................................................................... i 

PERNYATAAN ORISINALITAS SKRIPSI ....................................................... ii 

ABSTRACT ........................................................................................................... iii 

ABSTRAK ............................................................................................................ iv 

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

DAFTAR ISI ....................................................................................................... viii 

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

DAFTAR GAMBAR ........................................................................................... xii 

DAFTAR LAMPIRAN ...................................................................................... xiii 

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

1.1 Latar Belakang Penelitian ............................................................................ 1 

1.2 Identifikasi Masalah ..................................................................................... 7 

1.3 Tujuan Penelitian.......................................................................................... 7 

1.4 Kegunaan Hasil Penelitian ........................................................................... 8 

1.4.1 Kegunaan Pengembangan Ilmu ............................................................... 8 

1.4.2 Kegunaan Praktis....................................................................................... 8 

1.5 Lokasi dan Waktu Penelitian ........................................................................ 9 

BAB II  TINJAUAN PUSTAKA, KERANGKA PEMIKIRAN, DAN 

HIPOTESIS .......................................................................................................... 11 

2.1 Tinjauan Pustaka ......................................................................................... 11 

2.1.1 Dividen ..................................................................................................... 11 

2.1.1.1 Teori Kebijakan Dividen ......................................................... 12 

2.1.1.2 Jenis-jenis Dividen .................................................................. 14 

2.1.1.3 Pengukuran Dividen ................................................................ 15 

2.1.2 Volume Perdagangan Saham ................................................................. 15 

2.1.2.1 Prinsip dalam Penafsiran Volume Perdagangan Saham...... 16 

2.1.2.2 Pengukuran Volume Perdagangan Saham ............................ 17 

2.1.3 Harga Saham ............................................................................................ 17 

2.1.3.1 Jenis-jenis Harga Saham ......................................................... 17 

2.1.3.2 Faktor yang Mempengaruhi Harga Saham ........................... 19 

2.1.3.3 Pengukuran Harga Saham ....................................................... 21 

2.1.4 Penelitian Terdahulu ............................................................................... 21 

2.2 Kerangka Pemikiran ................................................................................... 25 

2.3 Hipotesis ..................................................................................................... 29 
 



ix 

 

BAB III  OBJEK DAN METODE PENELITIAN ........................................... 30 

3.1 Objek Penelitian ......................................................................................... 30 

3.1.1  Gambaran Umum Indeks LQ45 di Bursa Efek Indonesia ............... 30 

3.2 Metode Penelitian....................................................................................... 31 

3.2.1 Operasionalisasi Variabel ....................................................................... 32 

3.2.2 Teknik Pengumpulan Data ..................................................................... 32 

3.2.2.1 Jenis dan Sumber Data ............................................................ 33 

3.2.2.2 Populasi dan Sampling ............................................................ 33 

3.2.3 Model Penelitian ..................................................................................... 34 

3.2.4 Teknik Analisis Data ............................................................................... 35 

3.2.4.1 Analisis Statistik Deskriptif .................................................... 35 

3.2.4.2 Uji Asumsi Klasik .................................................................... 35 

3.2.4.3 Analisis Model Regresi Data Panel ....................................... 37 

3.2.4.4 Pendekatan Model Estimasi ................................................... 40 

3.2.4.5 Uji Sobel (Sobel Test) ............................................................. 42 

3.2.4.6 Pengujian Hipotesis ................................................................. 42 

BAB IV HASIL PENELITIAN DAN PEMBAHASAN ................................... 44 

4.1 Hasil Penelitian .......................................................................................... 44 

4.1.1 Dividen, Volume Perdagangan Saham, dan Harga Saham Perusahaan 

Indeks LQ45 di Bursa Efek Indonesia tahun 2019-2022 ................. 44 

4.1.1.1 Dividen Perusahaan Indeks LQ45 di Bursa Efek Indonesia 

tahun 2019-2022 ................................................................ 44 

4.1.1.2 Volume Perdagangan Saham Perusahaan Indeks LQ45 di 

Bursa Efek Indonesia tahun 2019-2022 ............................. 48 

4.1.1.3 Harga Saham Perusahaan Indeks LQ45 di Bursa Efek 

Indonesia tahun 2019-2022 .................................................... 52 

4.1.2 Pengaruh Dividen terhadap Harga Saham melalui Volume 

Perdagangan Saham ......................................................................... 56 

4.1.2.1 Analisis Statistik Deskriptif .................................................... 56 

4.1.2.2 Uji Asumsi Klasik .................................................................... 57 

4.1.2.3 Uji Pemilihan Model ............................................................... 59 

4.1.2.4 Hasil Pengujian ........................................................................ 62 

4.1.2.5 Pengujian Hipotesis ................................................................. 64 

4.2 Pembahasan ................................................................................................ 67 

4.2.1 Dividen, Volume Perdagangan Saham, dan Harga Saham Perusahaan 

Indeks LQ45 di Bursa Efek Indonesia tahun 2019-2022 ................... 67 

4.2.1.1 Dividen Perusahaan Indeks LQ45 di Bursa Efek Indonesia 

tahun 2019-2022 ...................................................................... 67 

4.2.1.2 Volume Perdagangan Saham Perusahaan Indeks LQ45 di 

Bursa Efek Indonesia tahun 2019-2022 ................................ 68 

4.2.1.3 Harga Saham Perusahaan Indeks LQ45 di Bursa Efek 

Indonesia tahun 2019-2022 .................................................... 69 

4.2.2 Pengaruh Dividen terhadap Volume Perdagangan Saham Perusahaan 

Indeks LQ45 di Bursa Efek Indonesia.................................................. 70 



x 

 

4.2.3 Pengaruh Dividen terhadap Harga Saham Saham Perusahaan Indeks 

LQ45 di Bursa Efek Indonesia .............................................................. 71 

4.2.4 Pengaruh Volume Perdagangan Saham terhadap Harga Saham 

Perusahaan Indeks LQ45 di Bursa Efek Indonesia ............................. 72 

4.2.5 Peran Volume Perdagangan Saham memediasi keterkaitan Dividen 

dan Harga Saham Perusahaan Indeks LQ45 di Bursa Efek Indonesia
 ................................................................................................................... 73 

BAB V SIMPULAN DAN SARAN .................................................................... 75 

5.1 Simpulan .................................................................................................... 75 

5.2 Saran ........................................................................................................... 76 

DAFTAR PUSTAKA........................................................................................... 79 

LAMPIRAN ......................................................................................................... 82 

DAFTAR RIWAYAT HIDUP ............................................................................. 99 

 

 

  


