
Fajri Rizky Arsyi, 2021 

ANALISIS KAUSALITAS INDEKS HARGA SAHAM GLOBAL DENGAN INDEKS HARGA SAHAM GABUNGAN 

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Manajemen S1 

[www.upnvj.ac.id – www.library.upnvj.ac.id – www.repository.upnvj.ac.id]  

  52 

DAFTAR PUSTAKA 

Adisetiawan, R., & Ahmadi. (2018). Contagion Effect Antar Negara Asean-5. J-

MAS (Jurnal Manajemen Dan Sains), 3(2), 203–216. 

https://doi.org/10.33087/jmas.v3i2.58 

 

Ady, S. U., & Mulyaningtyas, A. (2017). Eksplorasi Tingkat Efisiensi Pasar Modal 

Indonesia Studi Kasus di Bursa Efek Indonesia. Ekspektra : Jurnal Bisnis Dan 

Manajemen, 1(2), 103–123. https://doi.org/10.25139/ekt.v0i0.184 

 

Anati, F. A., Mardani, R. M., & Wahono, B. (2019). Pengaruh Kurs, Inflasi, Suku 

Bunga SBI dan Indeks Bursa Internasional Terhadap Indeks Harga Saham 

Gabungan. E-Jurnal Riset Manajemen, 28–45. 

 

Andrianto, Y., & Mirza, A. R. (2016). A Testing of Efficient Markets Hypothesis 

in Indonesia Stock Market. Procedia - Social and Behavioral Sciences, 219, 

99–103. https://doi.org/10.1016/j.sbspro.2016.04.048 

 

Apriani, E., Endri, E., & Gebang, A. Y. (2020). Dynamic Movement of Indonesian 

Stock Exchanges : Analysis of Global Stock Exchanges and Macroeconomic 

Variables. Test Engineering and Management, 83, 10874–10884. 

 

Aryasta, I. N., & Artini, L. G. S. (2019). The Effects of Indonesian Macroeconomic 

Indicators and Global Stock Price Index on the Composite Stock Prices Index 

in Indonesia. International Journal of Scientific and Research Publications, 

9(6), 479–483. https://doi.org/10.29322/IJSRP.9.06.2019.p9069 

 

Badiri, I. (2020). Analisis Ekonomi Politik Internasional dalam Studi Kasus Perang 

Dagang Amerika Serikat – Tiongkok Periode 2018-2019. Padjadjaran 

Journal of International Relations, 2(2), 147–157. 

https://doi.org/10.24198/padjir.v2i2.26070 

 

Bery, D., & Worokinasih, S. (2018). Pengaruh Indeks Harga Saham Global 

Terhadap Indeks Harga Saham Gabungan (IHSG). Jurnal Administrasi Bisnis, 

64(1), 126–135. 

 

Endri, E., Abidin, Z., Simanjuntak, T. P., & Nurhayati, I. (2020). Indonesian Stock 

Market Volatility : GARCH Model. Montenegrin Journal of Economics, 

16(2), 7–17. https://doi.org/10.14254/1800-5845/2020.16-2.1 

 

Fama, E. F. (2010). American Finance Association Efficient Capital Markets : A 

Review of Theory and Empirical Work. The Journal of Finance, 25(2), 383–

417. 

 

Febrina, R. S., Sumiati, & Ratnawati, K. (2018). Pengaruh Variabel Makroekonomi 

dan Harga Saham Asing Terhadap Indeks Harga Sahamm Gabungan. Jurnal 

Bisnis Dan Manajemen, 5(1), 118–126. 



53 

 

Fajri Rizky Arsyi, 2021 

ANALISIS KAUSALITAS INDEKS HARGA SAHAM GLOBAL DENGAN INDEKS HARGA SAHAM GABUNGAN 

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Manajemen S1 

[www.upnvj.ac.id – www.library.upnvj.ac.id – www.repository.upnvj.ac.id] 

Ganti, A., & Scott, G. (2020a). Dow Jones Industrial Average. 

https://www.investopedia.com/terms/d/djia.asp 

 

Ganti, A., & Scott, G. (2020b). Dow Jones Industrial Average. 

https://www.investopedia.com/terms/d/djia.asp 

 

Ginting, A. M. (2017). Analisis Pengaruh Ekspor Terhadap Pertumbuhan Ekonomi 

Indonesia. Buletin Ilmiah Litbang Perdagangan, 11(1), 1–20. 

 

Handini, S., & Erwin. (2020). Teori Portofolio dan Pasar Modal Indonesia. 

Scopindo Media Pustaka. 

 

Ichsani, S., Mariana, C., & Andari, D. (2019). Does the Indonesia Composite Index 

get Affected By The Asia Composite Index? International Journal of 

Innovation, Creativity and Change, 6(7), 1–13. 

 

Indonesia, B. E. (2010). Buku Panduan Indeks Harga Saham Bursa Efek Indonesia. 

https://www.idx.co.id/media/1481/buku-panduan-indeks-2010.pdf 

 

James, C. (2020a). Nikkei 225. https://www.investopedia.com/terms/n/nikkei.asp 

 

James, C. (2020b). Shanghai Stock Exchange. 

https://www.investopedia.com/terms/s/shanghai-stock-exchange.asp 

 

Mulyadi. (2020). Effect of Exchange Rate and Global Index in Five Countries 

Against CSPI. Journal of Accounting and Finance Management, 1(2), 44–58. 

https://doi.org/10.38035/JAFM 

 

Natsir, K., Yusbardini, & Bangun, N. (2019). Analisis Kausalitas Antara IHSG, 

Indeks Dow Jones Industrial Average dan Nilai Tukar Rupiah/US$. Jurnal 

Muara Ilmu Ekonomi Dan Bisnis, 3(2), 229–239. 

https://doi.org/https://doi.org/10.24912/jmieb.v3i2.3398 

 

Oktavia, S., & Handayani, W. (2018). Effect of Rupiah Exchange Rate, GDP 

Growth, and Dow Jones Index on Composite Stock Price Index in Indonesia 

Stock Exchange. Journal of Accounting and Strategic Finance, 1(1), 23–32. 

 

Pinem, D. B. (2019). Analysis of Global Stock Exchange Index , Foreign Exchange 

Rate , Interest Rate and Inflation Rate Influences CSPI in Indonesia Stock 

Exchange ( Period of January 2014 – 2015 ). European Journal of Business 

and Management Research, 4(6), 1–4. 

https://doi.org/http://dx.doi.org/10.24018/ejfood.2019.4.6.162 

 

Riyano, Y. B. A., Purwoto, L., & Wahyu E.R, C. (2019). Testing The Weak Form 

of Efficient Market Hypothesis: Empirical Study from The Stocks of 

Telecomunications Sector in Indonesia Stock Exchange. Jurnal Ilmiah 

Manajemen, 7(2), 140–150. 

 



54 

 

Fajri Rizky Arsyi, 2021 

ANALISIS KAUSALITAS INDEKS HARGA SAHAM GLOBAL DENGAN INDEKS HARGA SAHAM GABUNGAN 

UPN Veteran Jakarta, Fakultas Ekonomi dan Bisnis, Manajemen S1 

[www.upnvj.ac.id – www.library.upnvj.ac.id – www.repository.upnvj.ac.id] 

Rustyaningsih, D., & Purwohandoko. (2018). Pengaruh pdb, inflasi, nilai tukar, 

harga minyak dunia, harga emas dunia dan indeks nikkei 225 terhadap indeks 

sektor pertambangan periode 2011-2016. Jurnal Ilmu Manajemen, 6(4), 609–

619. 

 

Setiawan, K., & Mulyani, E. (2020). Pengaruh Perubahan Nilai Tukar Rupiah , 

Tingkat Inflasi , dan Indeks Bursa Internasional Terhadap Indeks Harga Saham 

Gabungan ( IHSG ) di Bursa Efek Indonesia ( BEI ). Jurnal Ecogen, 3(1), 7–

18. 

 

Sunardi, N., & Ula, L. N. R. (2017). Pengaruh BI Rate, Inflasi dan Kurs Terhadap 

Indeks Harga Saham Gabungan (IHSG). Jurnal Sekuritas, 1(2), 27–41. 

 

Virby, S. (2017). Pengaruh Indeks Dow Jones Industrial Average, Nikkei 225, 

Hangseng Index, dan Shanghai Stock Exchange Terhadap Indeks Harga 

Saham Gabungan Bursa Efek Indonesia Periode Tahun 2008-20113. Jurnal 

Ilmu Manajemen, 79–99. 

 

Wasisto, A., & Prayudi. (2019). Gerakan Mahasiswa dan Upaya Mengurai Polemik 

Tuntutan. Kajian Singkat Terhadap Isu Aktual Dan Strategis, 11(19), 25–30. 

 

Yulianti, M. T., & Purwohandoko. (2019). Pengaruh Variabel Makroekonomi, 

Harga Komoditas & Indeks Saham Global Terhadap IHSG Periode 2014-

2018. Jurnal Ilmu Manajemen, 7(3), 629–641. 

 
 


