
 

 

xv 

DAFTAR ISI 

 

HALAMAN SAMPUL ............................................................................................ i 

PERSETUJUAN ............................................................................................................... ii 

PENGESAHAN ............................................................................................................... iii 

PERNYATAAN KEASLIAN .......................................................................................... iv 

KESEDIAAN PUBLIKASI ...............................................................................................v 

MOTTO ........................................................................................................................... vi 

PERSEMBAHAN ........................................................................................................... vii 

PRAKATA .................................................................................................................... viii 

DAFTAR TABEL ..............................................................................................................x 

DAFTAR GRAFIK .......................................................................................................... xi 

DAFTAR LAMPIRAN ................................................................................................... xii 

ABSTRAK ..................................................................................................................... xiii 

ABSTRACT....................................................................................................................xiv 

DAFTAR ISI.................................................................................................................... xv 

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

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

B. Identifikasi dan Batasan Masalah ..........................................................................8 

C. Rumusan Masalah .................................................................................................9 

D. Tujuan Penelitian ................................................................................................. 10 

E. Hipotesis Penelitian ............................................................................................. 11 

F. Kegunaan Penelitian ............................................................................................ 12 

G. Penegasan Istilah ................................................................................................. 13 

BAB II LANDASAN TEORI .......................................................................................... 16 

A. Pasar Modal ......................................................................................................... 16 

B. Indeks Saham Syariah ......................................................................................... 17 

C. Integrasi Pasar ..................................................................................................... 18 

D. Jakarta Islamic Indeks ......................................................................................... 20 

E. Dow Jones Islamic Market Index ........................................................................ 23 

F. FTSE Shariah Global Equity Index ..................................................................... 24 

G. Teori Makro Ekonomi ......................................................................................... 26 

H. Inflasi .................................................................................................................. 27 



 

 

xvi 

I. Nilai Tukar (Kurs) ............................................................................................... 29 

J. Suku Bunga Bank Indonesia (BI Rate) ................................................................ 30 

K. Harga Minyak Dunia ........................................................................................... 34 

L. Harga Emas Dunia............................................................................................... 35 

M. Kerangka Konseptual .......................................................................................... 38 

N. Penelitian Terdahulu............................................................................................ 39 

BAB III METODE PENELITIAN ................................................................................... 64 

A. Rancangan Penelitian .......................................................................................... 64 

B. Variabel Penelitian .............................................................................................. 65 

C. Instrumen Penelitian ............................................................................................ 65 

D. Populasi, Sampling dan Sample Penelitian .......................................................... 66 

E. Sumber dan Teknik Pengumpulan Data .............................................................. 68 

F. Teknik Analisis Data ........................................................................................... 69 

BAB IV HASIL PENELITIAN ....................................................................................... 78 

A. Deskripsi Data ..................................................................................................... 78 

B. Pengujian Hipotesis ............................................................................................. 85 

BAB V PEMBAHASAN ................................................................................................. 96 

A. Pengaruh Dow Jones Islamic Market Index terhadap pergerakan Jakarta 

Islamic Indeks ..................................................................................................... 96 

B. Pengaruh FTSE Shariah Global Index terhadap pergerakan Jakarta Islamic 

Indeks .................................................................................................................. 97 

C. Pengaruh Inflasi terhadap pergerakan Jakarta Islamic Indeks.............................. 98 

D. Pengaruh Nilai Tukar Rupiah terhadap pergerakan Jakarta Islamic Indeks ......... 99 

E. Pengaruh harga minyak dunia terhadap pergerakan Jakarta Islamic Indeks ...... 100 

F. Pengaruh harga emas dunia terhadap pergerakan Jakarta Islamic Indeks .......... 101 

G. Tingkat Pengaruh Dow Jones Islamic Market Index, FTSE Shariah Global 

Index, Inflasi, Nilai Tukar, harga emas dunia dan harga minyak dunia terhadap 

pergerakan Jakarta Islamic Indeks ..................................................................... 102 

BAB IV PENUTUP ....................................................................................................... 104 

A. Kesimpulan ....................................................................................................... 104 

B. Saran ................................................................................................................. 105 

DAFTAR RUJUKAN .................................................................................................... 107 

LAMPIRAN................................................................................................................... 113 

 


