
v 
 

DAFTAR ISI 
 

HALAMAN PENGESAHAN .............................................................................. ii 

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

KATA PENGANTAR ........................................................................................ iv 

DAFTAR ISI ....................................................................................................... v 

DAFTAR TABEL ............................................................................................ viii 

DAFTAR GAMBAR .......................................................................................... ix 

ABSTRAK .......................................................................................................... x 

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

1.1 Gambaran Umum Objek Penelitian ................................................................ 1 

1.2 Latar Belakang Penelitian .............................................................................. 2 

1.3 Perumusan Masalah ....................................................................................... 6 

1.4 Pertanyaan Penelitian ..................................................................................... 6 

1.5 Tujuan Penelitian ........................................................................................... 7 

1.6 Manfaat Penelitian ......................................................................................... 7 

1.7 Ruang Lingkup Penelitian .............................................................................. 7 

1.8 Sistematika Penulisan..................................................................................... 8 

BAB II TINJAUAN PUSTAKA .......................................................................... 9 

2.1 Tinjauan Pustaka ............................................................................................ 9 

2.1.1 Pasar Modal ........................................................................................ 9 

2.1.3 Pengertian saham syariah..................................................................... 9 

2.1.4 Pengertian nilai tukar mata uang (kurs) .............................................. 11 

2.1.5 Pengertian Inflasi ............................................................................... 11 

2.1.6 Pengertian Indeks Harga Saham ........................................................ 12 



vi 
 

2.2 Penelitian Terdahulu .................................................................................... 13 

2.3 Kerangka Pemikiran ..................................................................................... 20 

2.4 Pengembangan Hipotesis Penelitian ............................................................. 21 

2.4.1 Hubungan Nilai Tukar Rupiah Terhadap Dolar dan Harga Saham ..... 21 

2.4.2 Hubungan Tingkat Inflasi dan Harga Saham ...................................... 21 

2.4.3 Hipotesis Penelitian ........................................................................... 21 

BAB III METODE PENELITIAN ..................................................................... 23 

3.1 Karakteristik Penelitian ................................................................................ 23 

3.2 Alat Pengumpulan Data ............................................................................... 23 

3.3 Tahapan penelitian ....................................................................................... 24 

3.4 Populasi dan Sampel .................................................................................... 24 

3.5 Pengumpulan data dan sumber data .............................................................. 25 

3.5.1 Jenis Data .......................................................................................... 25 

3.5.2 Sumber Data ...................................................................................... 25 

3.5.3 Pengumpulan Data ............................................................................ 25 

3.6 Validitas atau Trustworthiness ..................................................................... 26 

3.7 Teknik Analisis Data .................................................................................... 26 

3.7.1 Analisis deskriptif.............................................................................. 27 

3.7.2 Uji Asumsi Klasik ............................................................................. 27 

3.7.3 Uji Hipotesis ..................................................................................... 29 

BAB IV HASIL ANALISIS .............................................................................. 31 

4.1 Analisis Deskriptif ....................................................................................... 31 

4.2 Uji Asumsi Klasik ........................................................................................ 32 

4.2.1 Uji Normalitas ................................................................................... 32 

4.2.2 Uji Multikolinearitas ......................................................................... 33 



vii 
 

4.2.3 Uji Autokorelasi ................................................................................ 33 

4.2.4 Uji Heteroskedastisitas ...................................................................... 33 

4.3 Pengaruh Kurs (X1) dan Inflasi (X2) terhadap Nilai Indeks JII (Y). ............... 35 

4.3.1Uji Hipotesis ...................................................................................... 36 

4.3.2 Koefisien Determinasi (R2) ................................................................ 40 

4.4 Pembahasan ................................................................................................. 40 

BAB V KESIMPULAN ..................................................................................... 42 

5.1 Kesimpulan .................................................................................................. 42 

5.2 Saran ............................................................................................................ 42 

DAFTAR PUSTAKA ........................................................................................ 44 

LAMPIRAN ...................................................................................................... 46 


