
 

xi 
 

DAFTAR ISI 

Halaman Sampul Depan ........................................................................................... i 

Halaman Judul ......................................................................................................... ii 

Lembar Persetujuan ................................................................................................ iii 

Lembar Pengesahan ............................................................................................... iv 

Pernyataan Keaslian Tulisan ................................................................................... v 

Surat Pernyataan Kesediaan Publikasi Karya Ilmiah .............................................. vi 

Motto ..................................................................................................................... vii 

Persembahan ........................................................................................................ viii 

Kata Pengantar ....................................................................................................... ix 

Daftar Isi................................................................................................................. xi 

Daftar Tabel .......................................................................................................... xiii 

Daftar Gambar ...................................................................................................... xiv 

Daftar Grafik ......................................................................................................... xv 

Daftar Lampiran ................................................................................................... xvi 

Abstrak ................................................................................................................ xvii 

Abstract .............................................................................................................. xviii 

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

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

B. Identifikasi Masalah .................................................................................... 11 

C. Rumusan Masalah ...................................................................................... 12 

D Tujuan Penelitian........................................................................................ 13 

E. Kegunan Penelitian .................................................................................... 13 

F. Ruang Lingkup dan Keteratasan Penelitian ............................................... 14 

G Penegasan Istilah ........................................................................................ 16 

H Sistematika Penelitian ................................................................................ 18 

BAB II LANDASAN TEORI ............................................................................. 20 

A.  Kerangka Teori ........................................................................................... 20 

B. Penelitian Terdahulu ................................................................................... 30 

C. Keragka Konseptual ................................................................................... 36 



 

xii 
 

D. Hipotesis Penelitian .................................................................................... 36 

BAB III METODE PENELITIAN .................................................................... 38 

A.  Pendekatan dan Jenis Penelitian................................................................. 38 

B. Lokasi Penelitian ........................................................................................ 39 

C. Variabel dan Pengukuran............................................................................ 39 

D. Populasi. sampling. dan sampel penelitian ................................................ 40 

E. Instrumen penelitian ................................................................................... 43 

F. Teknik pengumpulan data .......................................................................... 43 

G. Analisis data ............................................................................................... 44 

BAB IV HASIL PENELITIAN .......................................................................... 49 

A.  Gambaran Umum ....................................................................................... 49 

B. Pengujian Data ........................................................................................... 52 

BAB V PEMBAHASAN ..................................................................................... 61 

A. Pengaruh Inflasi Terhadap Harga Saham Sub Sektor Perbankan 

 Syariah........................................................................................................ 61 

B. Pengaruh Suku Bunga Terhadap Harga Saham Sub Sektor 

 Perbankan Syariah ...................................................................................... 64 

C. Pengaruh Kurs Rupiah Terhadap Harga Saham Sub Sektor 

 Perbankan Syariah ...................................................................................... 66 

D. Pengaruh Inflasi, Suku Bunga, dan Kurs Rupiah Terhadap Harga 

 Saham Sub Sektor Perbankan Syariah ....................................................... 61 

BAB VI PENUTUP ............................................................................................. 69 

A. Kesimpulan ................................................................................................ 69 

B. Saran ........................................................................................................... 70 

DAFTAR PUSTAKA........................................................................................... 72 

LAMPIRAN-LAMPIRAN ................................................................................. 78 

 

  



 

xiii 
 

DAFTAR TABEL 

Tabel 1. 1 Harga Saham Perbankan Syariah ........................................................... 6 

Tabel 3. 1 Daftar Populasi Emiten Perbankan Syariah di ISSI ............................. 41 

Tabel 3. 2 Teknik Pengambilan Sampel ................................................................ 42 

Tabel 3. 3 Daftar perusahaan Sampel .................................................................... 42 

Tabel 4. 1 Hasil Uji Statistik Deskriptif ................................................................ 53 

Tabel 4. 2 Hasil Uji Normalitas ............................................................................. 55 

Tabel 4. 3 Hasil Uji Heterokodastisitas ................................................................. 55 

Tabel 4. 4 Hasil Uji Multikolineritas ..................................................................... 56 

Tabel 4. 5 Hasil Uji Autokorelasi .......................................................................... 56 

Tabel 4. 6 Hasil Uji R2 .......................................................................................... 58 

Tabel 4. 7 Hasil Uji T ............................................................................................ 58 

Tabel 4. 8 Hasil Uji F ............................................................................................ 60 



 

xiv 
 

DAFTAR GAMBAR 

Gambar 2. 1 Kerangka Konseptual ....................................................................... 36 

 



 

xv 
 

DAFTAR GRAFIK 

Grafik 1. 1 Perkembangan Saham Syariah 2021 – 2022 ........................................ 4 

Grafik 1. 2 Pergerakan Tingkat Inflasi (%) Periode 2021-2024 ............................. 7 

Grafik 1. 3 Perkembangan Tingkat Suku Bunga Periode 2021-2024 ..................... 8 

Grafik 1. 4 Perkembangan Kurs rupiah Periode 2021-2024 ................................... 9 

 

  



 

xvi 
 

DAFTAR LAMPIRAN 

Lampiran 1: Data Penelitian.................................................................................. 78 

Lampiran 2: Hasil Olah Data Eviews.................................................................... 82 

Lampiran 3: Kartu Kendali Bimbingan................................................................. 84 

Lampiran 4: Biodata Peneliti ................................................................................ 97 


