DAFTAR ISl

HALAMAN JUDUL

PERNYATAAN DAN PERSETUJUAN TUGAS AKHIR ........c..ccoo.... ii
PERSETUJUAN DOSEN PEMBIMBING TUGAS AKHIR ................ iii
PERSETUJUAN TIM PENGUJI TUGAS AKHIR ........ccoooveiiieie iv
ABSTRAK .ottt v
ABSTRACT ..ottt e et e ettt e e aae e e vi
KATA PENGANTAR ..ottt vii
DAFTAR ISL. .t iX
DAFTAR GAMBAR ..ottt Xii
DAFTRARSISBEINE gi it I . RN . ... Xiii
DAFTAR LAMPIRAN ..ottt Xiv
BAB | PENDAHULUAN
1.1 Latar BelaKang...........ccuoiiiiiiiiiie e 1
1.2 Batasan Masalah .............cccceeiiii i 4
1.3 Rumusan Masalah.............cccoouiiiiiie e 5
1.4 Tujuan PenelItIaN .........oovieiiiiie e 6
1L5) Manfaat Penelitian ...........ccoovviiiiiiiiii e 6
1.5.1  Manfaat TEOMLIS ...ccovveieieieeiiieiie e 6
1.5.2  Manfaat PrakuiS.........ccccveiiieiiiieiiiiiic e 8
1.6 Sistematika PeNUIISAN ........c.coiiviiiiiiiiiiiieeee e 9
BAB Il TINJAUAN PUSTAKA DAN PENGEMBANGAN
HIPOTESIS
2! LaNdaSaNn TEOM ...cc.vviiuiieiiiieiiie ittt 11
2.1.1  Teori Signalling........ccceeoviveiiiieiiee e 11
2.1.2  Pasar Modal ........cccocveiiiriiiiiiiiiie e 12
24,3 -~ SAHERE ST, (e NI o otk st - oo 13
2.1 A" —Incieks{sQa5 - a8 B . N N, el et e 16
2.1.5  Jakarta Islamic IndeX (J1) ....ccoeeeviiveiiiiiiiieecee e, 17
20" ——Harga Sahalil . .o, it et naaa it . eeeeeeeenns 19
2 ——-SUKU-DURAOA . . vt aana st sl e eeeee e 22
e Y [T T T o) et e o 25
2.1.9 INFIAST ... 27
2.1.9.1 Definisi INflasi .......cccccocvvviiiiiiiieiie i, 27
2.1.9.2 Jenis-Jenis inflasi..........cccocevviiiiiiie e, 28
2.1.9.3 Teori Inflasi.......cccovvvviiiiiiiiiecc 32
2.1.9.4 Metode Pengukuran Inflasi ............................ 33
2.1.10 KUIS DOIAr ..cvviiiiiiiiecc e 35
2.2 Penelitian Terdahulu ..o, 38
2.3 Pengembangan HIpOteSIS ...........cocveeeiiiieeiiie e 39
2.3.1 Pengaruh Suku Bunga terhadap Indeks Saham............... 39
2.3.2 Pengaruh Jumlah Uang Beredar terhadap Indeks Saham 40
2.3.3 Pengaruh Inflasi terhadap Indeks Saham....................... 40
2.3.4 Pengaruh Kurs Dolar terhadap Indeks Saham................. 41



2.4 MO PENEIITIAN ... 41

25 Bagan Alur BerfiKir........coovoiiiiiiieeee e 42
BAB Il METODOLOGI PENELITIAN\
3.1 JeniS Penelitian ........ccveiiiii i 43
3.2 Populasi dan Sampel ... 43
3.3 Metode Pengumpulan Data...........cccoooveviieiiieniienie e 44
3.4 Definisi Operasional dan Pengukuran Variable .......................... 45
341 SUKU BUNQA.....coiiiiiiiiiieiiceee e 45
3.4.2  Jumlah Uang Beredar ............cccoooveiviiiieiiiciiecie 45
1.3 TS s e ... Y. 46
EEIET K rs DO [aree . RE SR. DR R . 46
345  Indeks Saham .........ccoveiiiiiiiiie e 46
3.5 Metode MenganaliSis Data............ccovverieeiiieiieeiieeee e 47
3.5.1  Statistik DesKriptif.........cccoeviiiiiieiiiiiie e 47
3.5.2  Uji Asumsi KIaSIK .......c.ooiiviiiiiiiieiiiic e 48
3.5.2.1 UjJi NOrmalitas ........cccooverveiiieniiieiiieiiesien, 48
3.5.2.2 Uji Multikolinearitas.............ccoovverveiineinnnne 48
3.5.2.3 Uji HeteroskedastiSitas..........ccccecvveerivveerivnnnnn 49
3.5.2.4 Uji LIN€Aritas ......cccccovvveeiiveeiireeiiieesiie e s 49
3.5.2.5 Uji AULOKOrelasi........cceevuveeiieeiiiieciiie e, 50
3.5.3 Analisis Linier Regresi Berganda (Multiple Regression) . 50
3.5.4  UJi HIPOTESIS ....vvveeiiieee i e siie e st siee e siee e snee e siee e 51
GREAE]  Uji T, [N SR ........... B 51
SEDZF 2 L) i F RS S— . .......... SO 52
3.5.4.3 Koefisien Determinasi (R2).........cccccevvveervnnnn 52
BAB IV ANALISIS DATA DAN PEMBAHASAN
4.1 Gambaran-U iR . g, e et e aaRael e e 53
40N O o N, N, By, el 53
4.1.2  Jakarta ISlamic INdeX.........cccoovviiiiiiiniiiiiiie e 54
4713 =SHKt BUNQa Bl rremr £ a s asaaanan il e 56
4.1.4  MONEY SUPPIY ..ooviiiiiiiiiiri e 57
S ] & o e e T AN 58
4.1.6  KUrSDOIAr ...cocvviiiiiiiiiie e 58
4.2 ANALISIS DAL ... 59
4.2.1  Statistik DeSKriptif..........cccoveiiiiiiiiiccc e, 59
4.2.2  Analisis Asumsi KIasiK ..........cccccoevviiiiiiniiiiiiiein 61
4.2.2.1 Uji Normalitas .........cccovvevvvveiiiie v 61
4.2.2.2 Uji Multikolinearitas............cccooveevivveevvneennnen. 64
4.2.2.3 Uji Heteroskedastisitas............cccccoeveevivveennnen. 65
4.2.2.4 Uji linearitas ........ccceevvveiviee e 67
4.2.2.5 Uji Autokorelasi.............cccoveeviveiiine e, 68
4.2.2.6 Analisis Linier Regresi Berganda (Multiple
REQGIression) .......ccocvveeiiiiiiee i 70
4.2.3  Analisis Pengujian HIpotesis .........cccccccvveeeiiiiieree i, 73



£.23.0 UjJieT oo 73

4.2.3.2 UJIF i 76

4.2.3.3 Uji Koefisien Determinasi (R2)............ccoeeueen. 77

4.3 Pembanasan ..........ccoviiiiiiie e 79
BABV KESIMPULAN

5.1 KeSIMPUIAN. ...t 88

51.1  Simpulan atas HIPOtESIS.........cccovveiiiiiiiiiieiec e, 88

5.1.2  Simpulan atas Masalah Penelitian................cccccoevvernnne. 89

5.2 IMPIIKAST ... 90

521  Implikasi TEOTILIS .....covvvveriiiiiiiiieiiceie e 90

5.2.2  Implikasi Manajerial............ccccoooiiniiiniiiiiiie 90

DAFTASIREISINAIGAL 0 BN SRS S, Sne. . . ................. 93

Xi



DAFTAR GAMBAR

Gambar 2.1 Model Penelitian Terdahulu ...........cccoovveiii i 38
Gambar 2.2 Model Penelitian ...........ccoooeveiiieiiie e 41
Gambar 2.3 Bagan Alur Berfikir .........cccooiiiiiieiiieiie e 42
Gambar 4.1 Perubahan LQA5 .........cvoiiieeeee e 54
Gambar 4.2 Perubahan Jll...........coooiiiiie e 55
Gambar 4.3 Perubahan Suku Bunga Bl. ...........ccooiiiiiiiiiiiii 56
Gambar 4.4 Perubahan Money SUPPIY ....coovviiiiiiei e 57
Gambar 4.5 Perubahan Inflasi............cccooveiiiiiiie e 58
Gambar 4.6 Perubahan Kurs Dolar............ccoooveiiiieiiiie e 59
Gambar 4.7 Hasil PIot P-P LQA5 .......cooiee et 61
Gambar 4.8 Histogram LQAS .........oiiiiiiiiieiieese e 62
Gambar 4.9 Hasil PIOt P-P JI .......ccuoiiiieiiee e 62
Gambar 4.10 Histogram JI ..........ooouiriiiie e 62
Gambar 4.11 Hasil Scatterplot LQ45........ooiiieeiiie e 65
Gambar 4.12 Hasil Scatterplot JI .........cceeiiiieiiieecee e 66

Xii



DAFTAR TABEL

Table 4.1 Statistik DeSKIIPLIT ........ccvviiiiie 60
Table 4.2 Hasil Uji Kolmogorov-Smirnov LQ45 ........cccevvieiiiieecie e 63
Table 4.3 Hasil Uji Kolmogorov-Smirnov JIl..........ccccooiiiiiiiiiiiiiccee e 63
Table 4.4 Hasil Uji Multikolinearitas LQ45.........cccceiiiviiiiie e 64
Table 4.5 Hasil Uji Multikolinearitas JI...........cccoovveiiiiiiiiie e 64
Table 4.6 Hasil Uji Heteroskedastisitas LQ45...........coovveviiieiiiine e 66
Table 4.7 Hasil Uji Heteroskedastisitas Jl1............ccccoovveiiieiie e 67
Table 4.8 Hasil Uji Linearitas LQA5 ........cc.oveiiieeiiiieiiiee e 68
Table 4.9 Hasil Uji Linearitas Jl ........c.ccovuieeiireiiiie e 68
Table 4.10 Hasil Uji Durbin-WatSon LQ45.........ccoiveiiieeiiiie e siee e 69
Table 4.11 Hasil Uji Durbin-Watson JI1..........ccccooviieiiineiiie i 69
Table 4.12 Hasil Analisis Regresi LQA5 ..o 70
Table 4.13 Hasil Analisis Regresi JI1 .........cccooiiiiiiiiieieie e 70
Table 4.14 Hasil Uji Parsial (Uji T) LQA45 .....coooiiiiiiiieie e 73
Table 4.15 Hasil Uji Parsial (Uji T) JH .....ooooiiiiiiiiieiieeec e 74
Table 4.16 Hasil Uji Simultan (Uji F) LQ45 .......cooieiieeee e 76
Table 4.17 Hasil Uji Simultan (Uji F) J ... 76
Table 4.18 Hasil Uji Koefisien Determinasi (R?) LQ45 ........cccoveveereeveveeeenenennn. 78
Table 4.19 Hasil Uji Koefisien Determinasi (R?) Jl .......c.ccoeveveveeeereeseeenennnns 78

xiii



DAFTAR LAMPIRAN

LAMPIRAN A: DATA SAMPLE PENELITIAN

LAMPIRAN B : HASIL OLAH DATA MENGGUNAKAN SPSS ..o

LAMPIRAN C: TABEL STATISTIK ................

Xiv



	ea794c885e168f7fce097cdbe033cdb7ba10efc572ddcae9976a60d1dbcdc68f.pdf
	DAFTAR ISI
	DAFTAR GAMBAR
	DAFTAR TABEL
	DAFTAR LAMPIRAN



