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ABSTRAK 

 

Tujuan penelitian ini adalah untuk menguji pengaruh  good corporate 

governance, interest rates, exchange rates, dan inflasi terhadap indeks harga 

saham gabungan studi empiris pada emiten sektor manufaktur yang terdaftar 

di Bursa Efek Indonesia tahun 2015-2018.  Jenis penelitian menggunakan 

pendekatan kuantitatif. Pengambilan sampel penelitian menggunakan teknik 

purposive sampling, sehingga diperoleh 97 sampel. Metode  analisis data 

yang digunakan dalam penelitian adalah analisis regresi linier berganda 

dengan menggunakan program Software Statistical Product and Service 

Solution (SPSS) versi 23. Hasil penelitian  menunjukkan bahwa interest 

rates  berpengaruh negatif terhadap indeks harga saham gabungan. Good 

corporate governance yang diproksikan oleh kepemilikan manajerial, 

komisaris independen, komite audit, exchange rates dan  inflasi tidak 

berpengaruh terhadap indeks harga saham gabungan. 

 

Kata kunci : Good corporate governance, interest rates, exchange rates, 

inflasi, IHSG. 
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ABSTRACT 

 

The purpose of this study is to examine the effect of good corporate 

governance, interest rates, exchange rates, and inflation on the stock price 

index of empirical studies on manufacturing sector companies listed on the 

Indonesian stock exchange in 2015-2018.Type of research is to use a 

quantitative approach. The research sample was taken  using purposive 

sampling technique, in order to obtain 97samples. The data analysis method 

used in the study is multiple linear regression analysis using the Statistical 

Software and Service Solution (SPSS) version 23 program. The results 

showed that interest rates have a negative effect on the composite stock 

price index. Good corporate governance which is proxied by managerial 

ownership, independent commissioners, audit committee, exchange rates 

and inflation has not  effect on  the composite stock price index. 

  

Keywords : Good Corporate Governance, interest rates, exchange rates, 

inflation, CSPI. 
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