
 

vii 
 

Daftar Isi 

 

Halaman Judul.................................................................................................... i 

Halaman Pengesahan ......................................................................................... ii 

Halaman Pernyataan Bebas Plagiasi .................................................................. iii 

Kata Pengantar ................................................................................................. iv 

Daftar Isi ......................................................................................................... vii 

Daftar Tabel ..................................................................................................... ix 

Daftar Gambar................................................................................................... x 

Daftar Lampiran ............................................................................................... xi 

Daftar Singkatan.............................................................................................. xii 

Intisari............................................................................................................ xiii 

Abstract ......................................................................................................... xiv 

BAB I PENDAHULUAN ................................................................................. 1 
1.1 Latar Belakang ........................................................................................... 1 

1.2 Rumusan Masalah ....................................................................................... 3 

1.3 Pertanyaan Penelitian................................................................................... 4 

1.4 Tujuan Penelitian ........................................................................................ 4 

1.5 Manfaat Penelitian ...................................................................................... 4 

1.6 Ruang Lingkup Penelitian ............................................................................ 4 

1.7 Sistematika Penulisan .................................................................................. 5 

BAB II LANDASAN TEORI DAN TINJAUAN PUSTAKA........................... 6 
2.1 Landasan Teori ........................................................................................... 6 

2.1.1 Teori Ekspektasi Rasional ...................................................................... 6 

2.1.2 Efficient Market Hypothesis ................................................................... 8 

2.1.3 Teori Klasik Harga Aset......................................................................... 9 

2.1.4 Kebijakan Moneter dan Harga Aset........................................................ 10 

2.2 Tinjauan Pustaka....................................................................................... 13 

ANALISIS DAMPAK RAPAT DEWAN GUBERNUR BANK INDONESIA TERHADAP RETURN INDEKS
HARGA SAHAM GABUNGAN 
DESBILLO RAMA CAYENTA, Diny Ghuzini, S.E., M.Ec., Ph.D.
Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/



 

viii 
 

BAB III DATA DAN METODOLOGI.......................................................... 18 
3.1 Sumber Data............................................................................................. 18 

3.2 Model Penelitian ....................................................................................... 19 

3.2.1 Model Studi Peristiwa.......................................................................... 19 

3.2.2 Model Asimetri................................................................................... 21 

3.2.3 Model Bulanan ................................................................................... 22 

3.3 Definisi Operasional Variabel ..................................................................... 23 

3.3.1 Variabel Dependen .............................................................................. 23 

3.3.2 Variabel Independen............................................................................ 24 

BAB IV HASIL DAN PEMBAHASAN ......................................................... 29 

4.1 Statistik Deskriptif .................................................................................... 29 

4.2 Hasil Estimasi........................................................................................... 32 

4.2.1 Hasil Estimasi Model Bulanan .............................................................. 32 

4.2.2 Hasil Estimasi Model Studi Peristiwa ..................................................... 37 

4.2.3 Hasil Estimasi Model Asimetri.............................................................. 41 

BAB V SIMPULAN ....................................................................................... 45 
5.1 Kesimpulan .............................................................................................. 45 

5.2 Keterbatasan Penelitian .............................................................................. 47 

5.3 Implikasi Kebijakan .................................................................................. 47 

Daftar Pustaka ................................................................................................. 49 

Lampiran......................................................................................................... 51 
 

  

ANALISIS DAMPAK RAPAT DEWAN GUBERNUR BANK INDONESIA TERHADAP RETURN INDEKS
HARGA SAHAM GABUNGAN 
DESBILLO RAMA CAYENTA, Diny Ghuzini, S.E., M.Ec., Ph.D.
Universitas Gadjah Mada, 2021 | Diunduh dari http://etd.repository.ugm.ac.id/


	Daftar Isi

