
ix 
 

 DAFTAR ISI  

 

JUDUL PENELITIAN  ............................................................................  i 

TITTLE    ...........................................................................................  ii 

ABSTRAK   ...........................................................................................  iii 

ABSTRACT   ...........................................................................................  iv 

LEMBAR PENGESAHAN  .....................................................................  v 

PERNYATAAN ORISINALITAS  ..........................................................  vi 

KATA PENGANTAR ...............................................................................   vii 

DAFTAR ISI   ...........................................................................................  ix 

DAFTAR TABEL. ....................................................................................  xi 

DAFTAR GAMBAR  ................................................................................  xii 

DAFTAR LAMPIRAN  ............................................................................  xiii 

BAB I.   PENDAHULUAN 

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

B. Identifikasi Masalah ...............................................................  10 

C. Pembatasan Masalah ..............................................................  10 

D. Perumusan Masalah ...............................................................  11 

E. Kegunaan Penelitian ..............................................................  11 

 

BAB II.  KAJIAN TEORETIK 

A. Deskripsi Konseptual .............................................................  13 

B. Hasil Penelitian yang Relevan ...............................................  30 

C. Kerangka Teoretik ..................................................................  32 

D. Perumusan Hipotesis ..............................................................  34 

 



x 
 

BAB III. METODELOGI PENELITIAN 

A. Tujuan Penelitian ....................................................................  35 

B. Objek dan Ruang Lingkup Penelitian.....................................  35 

C. Metode Penelitian ...................................................................  36 

D. Jenis dan Sumber Data ...........................................................  37 

E. Operasionalisasi Variabel Penelitian ......................................  37 

F. Konstelasi Pengaruh Antar Variabel ......................................  39 

G. Tekhnik Analisis Data ............................................................  40 

 

BAB IV. HASIL PENELITIAN DAN PEMBAHASAN 

A.  Deskripsi Data ........................................................................  49 

B.  Pengujian Hipotesis ................................................................  55 

D.  Pembahasan ............................................................................  67 

 E.  Keterbatasan Penelitian ..........................................................  73 

 

BAB V. KESIMPULAN, IMPLIKASI, DAN SARAN 

A. Kesimpulan ..............................................................................  74  

B. Implikasi ...................................................................................  75 

C. Saran .........................................................................................  76 

 

 DAFTAR PUSTAKA  ................................................................................  78   

 LAMPIRAN  ...........................................................................................  81 

 

 

 

 

 



xi 
 

DAFTAR TABEL 

 

Tabel                 Judul              Halaman 

I.1 Daftar Perusahaan Otomotif dan Komponen yang Terdaftar di BEI  ..  6 

II.1 Daftar Perusahaan Otomotif dan Komponen di BEI  ...........................  31 

III.1 Interpretasi Koefisien Korelasi  ............................................................  43 

IV. 1 Deskriptif Data Variabel Indeks Harga Saham Otomotif  ....................  51  

IV. 2 Deskriptif Data Variabel Nilai Tukar Rupiah  ......................................  53 

IV. 3    Deskriptif Data Variabel Jumlah Uang Beredar  ..................................  55 

IV. 4  Uji Normalitas Data  ............................................................................  56 

IV. 5 Persamaaan Regresi Linear  .................................................................  58 

IV. 6 Model Summary Table  .........................................................................  59 

IV. 7 Uji Individual Parameter  .....................................................................  61 

IV. 8  Uji Keseluruhan Parameter (Overall F-Test)  ......................................  62 

IV. 9 Uji Multikolinearitas  ...........................................................................  65 

IV. 10  Uji Autokorelasi  ..................................................................................  66 

 

 

 

 

 

 

 

 

 

 



xii 
 

DAFTAR GAMBAR 

 

Gambar                Judul              Halaman 

I.1 Perkembangan Nilai Tukar Rupiah terhadap Dollar 2003-2012 .....  21 

I.2 Jumlah Uang Beredar (M2) di Indonesia .........................................  22 

IV.1 Indeks Harga Saham Otomotif Januari 2010 -Desember 2012  ......  51 

IV.2 Nilai Tukar Rupiah Januari 2010 – Desember 2012  .......................  52 

IV.3 Jumlah Uang Beredar 2010 – Desember 2012 ................................   54 

IV.4  Skatterplot  .......................................................................................  57 

IV.5  Skatterplot  .......................................................................................  64 

 



xiii 
 

DAFTAR LAMPIRAN 

 

Lampiran               Judul              Halaman 

1. Data Indeks Harga Saham Otomotif ................................................  81 

2. Data Nilai Tukar Rupiah ..................................................................  82 

3. Data Jumlah Uang Beredar  .............................................................  83 

4. Output SPSS 16.0  ............................................................................  84 

5. Tabel Titik Distribusi F α = 0,05  ....................................................  89 

6. Tabel Titik Distribusi t  .....................................................................   90 

7.  Tabel Durbin – Watson (DW), α = 5%  ...........................................  91 


