
xi 

DAFTAR ISI 

 

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

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

HALAMAN PENGESAHAN SKRIPSI ....................................................... iii 

HALAMAN MOTTO DAN PERSEMBAHAN .......................................... iv 

PERNYATAAN KEASLIAN KARYA ........................................................ v 

PERSETUJUAN PUBLIKASI  ..................................................................... vi 

HALAMAN ABSTRAKSI............................................................................. vii 

KATA PENGANTAR .................................................................................... ix 

DAFTAR ISI ................................................................................................... xi 

DAFTAR GAMBAR ...................................................................................... xiv 

DAFTAR TABEL .......................................................................................... xv 

BAB I PENDAHULUAN 

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

B.   Rumusan Masalah............................................................................... 7 

C.   Tujuan Penelitian................................................................................ 8 

D.   Manfaat Penelitian.............................................................................. 8 

E.   Sistematika Penulisan.......................................................................... 9 

BAB II LANDASAN TEORI 

A.   Saham dan Harga Saham 

1. Pengertian Saham..........................................................................  11 

   2. Indeks Harga Saham..................................................................... 12



xii 

 

 3. Pasar Modal.....................................................................................16 

 4. Pasar Bearish dan Bullish................................................................19 

B.   Analisis Ekonomi..................................................................................20 

C.   Teori Suku Bunga 

1. Pengertian Suku Bunga....................................................................22 

2. Pengertian Sertifikat Bank Indonesia...............................................23 

3. Tujuan Penerbitan Sertifikat Bank Indonesia...................................23 

D.  Teori Nilai Tukar Rupiah (Kurs) 

1. Pengertian Kurs................................................................................23 

2. Jenis-jenis Kurs................................................................................25 

3. Kebijakan Pemerintah terhadap Kurs...............................................25 

4. Sistem Nilai Tukar............................................................................27 

E.   Teori Inflasi 

1. Pengertian Inflasi..............................................................................28 

2. Jenis-jenis Inflasi..............................................................................29 

3. Komponen Inflasi.............................................................................29 

4. Metode Pengukuran Inflasi...............................................................29 

5. Dampak Inflasi..................................................................................30 

6. Penyebab Inflasi................................................................................31 

F.    Teori Cadangan Devisa 

1. Pengertian Cadangan Devisa............................................................32 

2. Sistem Devisa...................................................................................35 

G.   Penelitian Terdahulu.............................................................................37 

H.   Kerangka Pemikiran.............................................................................39 

I.     Pengembangan Hipotesis.....................................................................39 

BAB III METODE PENELITIAN 

A.  Jenis Penelitian......................................................................................45 

B.  Populasi dan Sampel.............................................................................45 

C.  Jenis dan Sumber Data..........................................................................45



xiii 

 

 

D.  Metode Pengumpulan Data...................................................................46 

E.  Variabel dan Pengukurannya.................................................................46 

F.   Teknik Analisis Data 

1. Uji Asumsi Klasik 

a.  Uji Normalitas............................................................................48 

b.  Uji Multikolonieritas..................................................................49 

c.  Uji Heterokedastisitas.................................................................49 

d. Uji Autokorelasi..........................................................................50 

2.  Analisis Regresi Berganda..............................................................51 

3.  Pengujian Hipotesis.........................................................................52 

BAB IV ANALISIS DAN PEMBAHASAN 

A. Statistik Deskriptif..................................................................................53 

B. Uji Normalitas........................................................................................54 

C. Uji Multikolonieritas..............................................................................55 

D. Uji Heterokedastisitas............................................................................56 

E. Uji Autokorelasi.....................................................................................57 

F. Pengujian Hipotesis................................................................................57 

G. Pembahasan Hasil..................................................................................58 

BAB V SIMPULAN, KETERBATASAN, DAN SARAN 

A.   Simpulan..............................................................................................62 

B.   Keterbatasan.........................................................................................62 

C.   Saran.....................................................................................................63 

D.   Implikasi Penelitian..............................................................................63     

 

DAFTAR PUSTAKA 

LAMPIRAN



xiv 

 

DAFTAR GAMBAR 

 

Halaman 

 

Gambar 2.1  ..Model Penelitian........................................................................ 39 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



xv 

 

DAFTAR TABEL 

Halaman 

 

Tabel 2.1..Penelitian Terdahulu...................................................................... 37 

 

Tabel 4.1..Hasil Uji Statistik Deskriptif......................................................... 53 

 

Tabel 4.2..Hasil Uji Normalitas dengan Kolmogorov-Smirnov..................... 54 

 

Tabel 4.3..Hasil Uji Multikolonieritas............................................................ 55 

 

Tabel 4.4..Hasil Uji Heteroskedastisitas dengan Uji Glejser......................... 56 

 

Tabel 4.5..Hasil Uji Autokorelasi dengan Runs Test ................................... 57 

 

Tabel 4.6..Pengujian Hipotesis...................................................................... 58 




