
51

DAFTAR PUSTAKA

Adiningsih, Sri dkk. 1998. Perangkat Analisis dan Teknik Analisis Investasi di 

Pasar Modal Indonesia. Jakarta : PT. Bursa Efek Jakarta.

Ajayi, R.A dan M. Mougoue. 1996. On The Dynamic Relation Between Stock 

Prices and Exchange Rate. Journal Of Finance Research. 19:193-207.

Boediono. 1994. Ekonomi Makro. Yogyakarta : Penerbit BPFE.

Eduardus  Tandelilin. 2001. Analisis dan Manajemen Portofolio. Edisi 

Pertama.Yogyakarta : BPFE

Gupta, Jyoti P., Alain Chevalier and Fran Sayekt. 2000. The Causality Between 

Interest Rate, Exchange Rate and Stock Price in Emerging Market : The Case Of 

The Jakarta Stock Exchange.Working Paper Series. Athens : EFMA 2000. 

Husein, Umar. 2011. Metode Penelitian Untuk Skripsi dan Tesis Bisnis. Edisi 11. 

Jakarta: PT Raja Grafindo Persada 

Imam, Ghozali. (2009). Ekonometrika: Teori, Konsep, dan Aplikasi dengan SPSS 

17. Badan Penerbit Universitas Diponegoro, Semarang.

Kuncoro, Mudrajad. 2001. Manajemen Keuangan Internasional. Yogyakarta : 

BPFE Yogya. 

Lee, SB. 1992. Causal Relations Among Stock Return, Interest Rate, Real 

Activity and Inflation. Journal Of Finance, 47: 1591-1603.

Mankiw, Gregory. 2003. Teori Makro Ekonomi, Alih bahasa Imam Nurmawan, 

Edisi kelima. Jakarta: Erlangga

Mohammad, Samsul. 2006. Pasar Modal dan Manajemen portofolio. Jakarta: 

Erlangga. 



52

Robert, Ang. 1997. Pintar Pasar Modal Indonesia. Jakarta : Mediasoft Indonesia. 

Singgih, Santoso , 2002. SPSS versi 10.0 Mengolah Data Statistik Secara

Profesional. Jakarta : PT. Elex Media Komputindo.

Suad , Husnan.  2003.  Dasar-Dasar Teori Portofolio dan Analisis Sekuritas.  

Edisi  Kedua. Yogyakarta: UPP-AMP YKPN.



53



54

Lampiran 1

Regresion

Variables Entered/Removeda

Model Variables 
Entered

Variables 
Removed

Method

1 KURS, INFLASIb . Enter

a. Dependent Variable: IHSG

b. All requested variables entered.

Model Summaryb

Model R R Square Adjusted R 
Square

Std. Error of the 
Estimate

1 .682a .465 .450 677.98681

a. Predictors: (Constant), KURS, INFLASI

b. Dependent Variable: IHSG

ANOVAa

Model Sum of 

Squares

df Mean Square F Sig.

1

Regression 27582211.905 2 13791105.952 30.002 .000b

Residual 31716962.007 69 459666.116

Total 59299173.912 71

a. Dependent Variable: IHSG

b. Predictors: (Constant), KURS, INFLASI

Coefficientsa

Model Unstandardized 
Coefficients

Standardized 
Coefficients

t Sig.

B Std. Error Beta

1

(Constant) 9166.095 1038.698 8.825 .000

INFLASI -14036.776 3381.783 -.382 -4.151 .000

KURS -.577 .114 -.465 -5.049 .000

a. Dependent Variable: IHSG
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Lampiran 2

Charts 


