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ABSTRAKSI

Penelitian ini bertujuan untuk menentukan : (1) Pengaruh Inflasi terhadap Indeks
Harga Saham Gabungan di BEI, (2) Pengaruh Suku Bunga SBI terhadap Indeks
Harga Saham Gabungan di BEI, (3) Pengaruh Nilai Tukar USD — IDR terhadap
Indeks Harga Saham Gabungan di BEI, (4) Pengaruh Harga Minyak Mentah terhadap
Indeks Harga Saham Gabungan di BEI, (5) Pengaruh Inflasi, Suku Bunga SBI, Nilai
Tukar USD — IDR dan Harga Minyak Mentah terhadap Indeks Harga Saham
Gabungan di BEI secara simultan. Penelitian ini tidak memiliki sampel dan populasi
dan menggunakan metode Kuantitatif. Analisis pengujian pada penelitian ini adalah
uji asumsi klasik, meliputi uji normalitas, uji heteroskedastisitas, uji multikolonieritas
dan uju autokorelasi. Analisi data yang digunakan dalam penelitian ini adalah analisis
regresi linier berganda. Hasil penelitian menunjukkan bahwa Inflasi berpengaruh
positif dan signifikan terhadap Indeks Harga Saham Gabungan di BEI, Suku Bunga
SBI berpengaruh positif dan signifikan terhadap Indeks Harga Saham Gabungan di
BEI, Nilai Tukar USD — IDR berpengaruh negatif dan tidak signifikan terhadap
Indeks Harga Saham Gabungan di BEI, Harga Minyak Mentah berpengaruh positif
dan tidak signifikan terhadap Indeks Harga Saham Gabungan di BEI, Inflasi, Suku
Bunga SBI, Nilai Tukar USD — IDR dan Harga Minyak Mentah berpengaruh
signifikan terhadap Indeks Harga Saham Gabungan di BEI secara simultan.

Kata Kunci : IHSG, Inflasi, Suku Bunga SBI, Nilai Tukar USD — IDR, Harga Minyak
Mentah.
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ABSTRACT

This study was to determine : (1) The Influence of Inflation on Composite Stock
Price Index in IDX, (2) The Influence of SBI Interest Rate on Composite Stock Price
Index in IDX, (3) The Influence of Exchange Rate USD — IDR on Composite Stock
Price Index in IDX, (4) The Influence of Crude Oil Price on Composite Stock Price
Index in IDX, and (5) The Influence of Inflation, SBI Interest Rate, Exchange Rate
USD - IDR dan Crude Oil Price on Composite Stock Price Index in IDX
simultaneously. This research does not have sample and population and uses
Quantitative Method. Test analysis in this study is a classic assumption test including
normality test, heteroscedasticity test, multicollinearity test and autocorrelation test.
Analysis of the data used in this study is multiple linear regression analysis. The
result showed that the Inflation has positive and significant effect on Composite
Stock Price Index in IDX, SBI Interest Rate has positive and significant effect on
Composite Stock Price Index in IDX, Exchange Rate USD — IDR has negative and
not significant effect on Composite Stock Price Index on IDX, Crude Oil Price has
positive and not significant effect on Composite Stock Price Index on IDX, Inflation,
SBI Interest Rate, Exchange Rate USD — IDR and Crude Oil Price have significant
effect on Composite Stock Price Index on IDX simultaneously.

Keywords : IHSG, Inflation, SBI Interest Rate, Exchange Rate USD — IDR, Crude
Oil Price.
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