DAFTAR ISI

HALAMAN JUDUL......cooiiiiii s
HALAMAN PERSETUJUAN DOSEN PEMBIMBING..........cccccoveiiiiennns
HALAMAN PENGESAHAN.......coi e
HALAMAN PERNYATAAN ..o
HALAMAN MOTTO ..o
HALAMAN PERSEMBAHAN ..ot

INTISARI

ABSTRAK ..o
KATA PENGANTAR .o
DAFTAR TSI .. oo
DAFTAR GAMBAR ...t
DAFTAR TABEL ..o

BAB

BAB

PENDAHULUAN......ooe e

LatarBelakang .........cccooveeieeie e
BatasanMasalah..........ooooooooiiii
RUMUSANMASAIAN ...

TujuanPenelitian ..........cccvevveieiicce e

moow»

ManfaatPenelitian ........ooceeeeeeee e,
TINJAUAN PUSTAKA .ot eectee e eeeieeee e
AL LANAASAN TOOMT vt eeeeeeeeeeeeeeeeeees
B. Penelitian TerdahUlU.............uueeeeeeeieeieeieieieeeeeeeeenenenens

C. Model Penelitian. ..o
D. HIPOESIS ..ttt

Xi

Vi
vii

viii

Xi
Xiv

XV

W © N N

10

10
36
38
39



BAB 111 METODE PENELITIAN ..o 41

A. ODbjek Penelitian ........ccccvvieiiiiiiiieeee e 41
B. Jenis Data dan Sumber Data ...........cccceoeienenenininisieeee, 41
C. Teknik Pengumpulan Data.........c.cccceoevieiieieiie e, 42
D. Definisi Operasional Variabel Peneltian...............ccccoeeviiennen, 42
E. UjJi ASUMST KIBSIK.......ccoiiiiiiiiiicicce e 44
F. Teknik Analsis Data..........cccooviverienieiiesieie e sie e 48
1. Partial Adjustment Model (PAM)........cccccoveviiieiveiecie, 51
BAB 1V GAMBARAN UMUM OBJEK PENELITIAN.........cccccc.c... 53
A. GambaranUmumPasar Modal di Indonesia............c.ccoceeevenenne, 53
B. GambaranKondisiPerekonomian Indonesia...........cc.cceevevennenn 57
C. DeskripsiPerekonomian INdoNesia ..........cccovvererenencnnniennen, 63
D. DeskripsiVariabelPenelitian............c.ccocevveveiiiiecieiiccecen 66
BAB V HASIL PENELITIANDAN PEMBAHASAN ........cccoccovviriannn. 71
A. UjiKualitas Data..........cccevveiieiiieiciecseee e 71
L.UJINOrmalitasData .........cccoririeriniiieieie e 71
2.UjiHeteroskedastisitas. .........cooureiieieieiene e 72
3.Uji MUltikolinieritas.........ccccoevveieevieieeie e 73
4.UJIAUtOKOrelasi.........cccecveiiiiiicie e 73
B. Uji Partial Adjusment Model (PAM)......ccooovviiiiininiiineen, 74
C. UJISHAtISIK o.vvcvreeeeieice e 76
1. Uji KoefisienDIterminasi..........ccoceevveiieiiiieniesiee e 76
2. UjiSimultan (F-StatistiK) ........ccccccveiiieiiiiiieiieccic e 76
3. Uji Parsial (T-Statistik)..........ccoovviiiiiiiieienisesesees 77
D. InterpensiEkonomi Model PAM .........cccooeiiiiiiiiiinieeee, 78

xii



BAB VI  KESIMPULAN DAN SARAN ...

A. Kesimpuan ..................

B. Saran.......cccccevvviiiinnnnn,

C. KeterbatasanPenelitian

DAFTAR PUSTAKA
LAMPIRAN-LAPIRAN

xiii

81
81
82
83



