
9 
 

DAFTAR ISI 
 

LEMBAR PENGESAHAN .................................................................................................................. 2 

PERNYATAAN..................................................................................................................................... 4 

PERNYATAAN PERSETUJUAN PUBLIKASI ................................................................................ 5 

KATA PENGANTAR ........................................................................................................................... 7 

ABSTRAK ............................................................................................................................................. 8 

DAFTAR TABEL ................................................................................................................................. 11 

DAFTAR GAMBAR ............................................................................................................................ 12 

BAB I ....................................................................................................... Error! Bookmark not defined. 

PENDAHULUAN .................................................................................. Error! Bookmark not defined. 

1.1 Latar Belakang ............................................................................... Error! Bookmark not defined. 

1.2 Rumusan Masalah .......................................................................... Error! Bookmark not defined. 

1.3 Tujuan Penelitian ........................................................................... Error! Bookmark not defined. 

1.4 Batasan Penelitian .......................................................................... Error! Bookmark not defined. 

1.5 Manfaat Penelitian ......................................................................... Error! Bookmark not defined. 

1.6 Sistematika Penelitian .................................................................... Error! Bookmark not defined. 

BAB II ..................................................................................................... Error! Bookmark not defined. 

KAJIAN PUSTAKA .............................................................................. Error! Bookmark not defined. 

2.1 Konsep dan Teori ........................................................................... Error! Bookmark not defined. 

2.1.1 Teori Investasi ......................................................................... Error! Bookmark not defined. 

2.1.2 International Portfolio Diversification ................................... Error! Bookmark not defined. 

2.1.3 Modern Portfolio Theory ........................................................ Error! Bookmark not defined. 

2.2 Hasil Penelitian Sebelumnya ......................................................... Error! Bookmark not defined. 

2.3 Pengembangan Hipotesis ............................................................... Error! Bookmark not defined. 

2.4 Langkah – langkah Penelitian ........................................................ Error! Bookmark not defined. 

BAB III .................................................................................................... Error! Bookmark not defined. 

METODOLOGI PENELITIAN ........................................................... Error! Bookmark not defined. 

3.1 Desain Penelitian ........................................................................... Error! Bookmark not defined. 

3.2 Penetapan Sampel .......................................................................... Error! Bookmark not defined. 

3.3 Operasionalisasi Variabel .............................................................. Error! Bookmark not defined. 

3.3.1 Indeks Saham Indonesia (IHSG) ............................................. Error! Bookmark not defined. 

3.3.2 Indeks Saham Singapura (STI) ............................................... Error! Bookmark not defined. 



10 
 

3.3.3 Indeks Saham Malaysia (KLCI) ............................................. Error! Bookmark not defined. 

3.3.4 Indeks Saham Thailand (SET) ................................................ Error! Bookmark not defined. 

3.3.5 Indeks Saham Filipina (PSE) .................................................. Error! Bookmark not defined. 

3.4 Pengumpulan Data ......................................................................... Error! Bookmark not defined. 

3.5 Pengolahan Data ............................................................................ Error! Bookmark not defined. 

3.6 Analisis dan Interpretasi Data ........................................................ Error! Bookmark not defined. 

3.6.1 Uji Asumsi Klasik ................................................................... Error! Bookmark not defined. 

3.6.2 Regresi Linear Berganda ......................................................... Error! Bookmark not defined. 

3.6.3 Pengujian Hipotesis................................................................. Error! Bookmark not defined. 

BAB IV .................................................................................................... Error! Bookmark not defined. 

HASIL DAN PEMBAHASAN .............................................................. Error! Bookmark not defined. 

4.1 Gambaran Umum Kajian ............................................................... Error! Bookmark not defined. 

4.2 Hasil Pengolahan Data ................................................................... Error! Bookmark not defined. 

4.2.1 Uji Normalitas ......................................................................... Error! Bookmark not defined. 

4.2.2 Uji Heterokedastisitas ............................................................. Error! Bookmark not defined. 

4.2.3 Uji Autokorelasi ...................................................................... Error! Bookmark not defined. 

4.2.4 Uji Multikolinearitas ............................................................... Error! Bookmark not defined. 

4.2.5 Regresi Linear Berganda ......................................................... Error! Bookmark not defined. 

4.2.6 Uji Koefisien Determinasi (𝑅2) .............................................. Error! Bookmark not defined. 

4.2.7 Uji Hipotesis t ......................................................................... Error! Bookmark not defined. 

4.2.8 Uji Hipotesis F ........................................................................ Error! Bookmark not defined. 

4.3.1 Implikasi Teoritik .................................................................... Error! Bookmark not defined. 

4.3.2 Impilkasi Manajerial ............................................................... Error! Bookmark not defined. 

4.4 Keterbatasan Penelitian .................................................................. Error! Bookmark not defined. 

BAB V ..................................................................................................... Error! Bookmark not defined. 

KESIMPULAN ...................................................................................... Error! Bookmark not defined. 

5.1 Kesimpulan .................................................................................... Error! Bookmark not defined. 

5.2 Rekomendasi Penelitian Lanjutan .................................................. Error! Bookmark not defined. 

DAFTAR PUSTAKA ............................................................................. Error! Bookmark not defined. 

LAMPIRAN............................................................................................ Error! Bookmark not defined. 

 

  



11 
 

DAFTAR TABEL 
 

Tabel 2. 1 Studi Terdahulu (1) ................................................. Error! Bookmark not defined. 

Tabel 2. 2 Studi Terdahulu (2) ................................................. Error! Bookmark not defined. 

Tabel 2. 3 Studi Terdahulu (3) ................................................. Error! Bookmark not defined. 

Tabel 2. 4 Studi Terdahulu (4) ................................................. Error! Bookmark not defined. 

Tabel 2. 5 Studi Terdahulu (5) ................................................. Error! Bookmark not defined. 

Tabel 2. 6 Studi Terdahulu (6) ................................................. Error! Bookmark not defined. 

Tabel 2. 7 Tabel Hipotesis Penelitian ...................................... Error! Bookmark not defined. 

 

Tabel 3. 1 Operasionalisasi Variabel ....................................... Error! Bookmark not defined. 

 

Tabel 4. 1 Uji Normalitas......................................................... Error! Bookmark not defined. 

Tabel 4. 2 Uji Heterokedastisitas ............................................. Error! Bookmark not defined. 

Tabel 4. 3 Uji Autokorelasi ...................................................... Error! Bookmark not defined. 

Tabel 4. 4 Uji Multikolinearitas ............................................... Error! Bookmark not defined. 

Tabel 4. 5 Regresi Linear Berganda ........................................ Error! Bookmark not defined. 

Tabel 4. 6 Uji Koefisien Determinasi R2 ................................. Error! Bookmark not defined. 

Tabel 4. 7 Uji t ......................................................................... Error! Bookmark not defined. 

Tabel 4. 8 Uji F ........................................................................ Error! Bookmark not defined. 

 

  



12 
 

 

DAFTAR GAMBAR 
 

 

Gambar 1. 1 Pergerakan Harga Terakhir Indeks Saham IHSG, STI, KLCI, SET, & PSEError! 

Bookmark not defined. 

Gambar 1. 2 Produk Domestik Bruto ASEAN ........................ Error! Bookmark not defined. 

 

Gambar 2. 1 Model Hipotesis Penelitian ................................. Error! Bookmark not defined. 

Gambar 2. 2 Struktur Penelitian............................................... Error! Bookmark not defined. 

 

Gambar 4. 1 Pergerakan Harga Terakhir Indeks Saham IHSG, STI, KLCI, SET, & PSEError! 

Bookmark not defined. 

Gambar 4. 2 Data Inflasi ASEAN-5 2016-2018 ...................... Error! Bookmark not defined. 

 




