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ABSTRAK 
 

Tujuan penelitian ini adalah menganalisis pengaruh kurs, inflasi, suku 

bunga, jumlah uang beredar, dan harga minyak mentah terhadap indeks harga 

saham gabungan di Bursa Efek Indonesia periode 2018 – 2022. Penelitian ini 

menggunakan pendekatan kuantitatif. Sampel penelitian ini adalah perusahaan 

Consumer Non Cyclical yang terdaftar di dalam IHSG periode 2018-2022 yang 

berjumlah 30 perusahaan, pengambilan sampel menggunakan teknik purposive 

sampling. Teknik pengumpulan data menggunakan dokumentasi. Teknik analisis 

data menggunakan SPSS (Statistical Package for Social Sciences). Hasil penelitian 

menunjukkan bahwa kurs berpengaruh terhadap harga saham gabungan di Bursa 

Efek Indonesia periode 2018-2022. Inflasi berpengaruh terhadap harga saham 

gabungan di Bursa Efek Indonesia periode 2018-2022. Suku bunga berpengaruh 

terhadap harga saham gabungan di Bursa Efek Indonesia periode 2018-2022.  

Jumlah uang beredar berpengaruh terhadap harga saham gabungan di Bursa Efek 

Indonesia periode 2018-2022. Harga minyak mentah tidak berpengaruh terhadap 

harga saham gabungan di Bursa Efek Indonesia periode 2018-2022. Kurs, inflasi, 

suku bunga, jumlah uang beredar dan harga minyak mentah berpengaruh terhadap 

harga saham gabungan di Bursa Efek Indonesia periode 2018-2022. 

 

Kata Kunci :  Kurs, Inflasi, Suku Bunga, Jumlah Uang Beredar, Harga 

Minyak Mentah, Indeks Harga Saham Gabungan. 

 

 

 

 

 

 

 



 

viii 

 

The Influence of the Exchange Rate, Inflation, Interest Rates, Money Supply, 

and Crude Oil Prices on the Composite Stock Price Index on the Indonesian 

Stock Exchange for the 2018 – 2022 Period 

 

Zuan Safridar 

NIM 201911312 

 

Lecturer  : 1. Dr. Supriyono, S.E,. M.M 

  2. Indah Dwi Prasetyaningrum, S.E,. M.M 

 

UNIVERSITAS MURIA KUDUS 

FACULTY OF ECONOMICS AND BUSINESS PROGRAM OF MANAGEMENT 

 

ABSTRACT 

 

The aim of this research is to analyze the influence of the exchange rate, 

inflation, interest rates, money supply and crude oil prices on the composite stock 

price index on the Indonesia Stock Exchange for the period 2018 - 2022. This 

research uses a quantitative approach. The sample for this research is Consumer 

Non Cyclical companies registered in the IHSG for the 2018-2022 period, totaling 

30 companies, sampling using a purposive sampling technique. Data collection 

techniques use documentation. The data analysis technique uses SPSS (Statistical 

Package for Social Sciences). The research results show that the exchange rate has 

an influence on the joint stock price on the Indonesia Stock Exchange for the 2018-

2022 period. Inflation affects joint stock prices on the Indonesia Stock Exchange 

for the 2018-2022 period. Interest rates influence joint stock prices on the Indonesia 

Stock Exchange for the 2018-2022 period. The amount of money in circulation 

influences the joint stock price on the Indonesian Stock Exchange for the 2018-2022 

period. Crude oil prices have no effect on joint stock prices on the Indonesia Stock 

Exchange for the 2018-2022 period. The exchange rate, inflation, interest rates, 

money supply and crude oil prices influence the joint stock price on the Indonesian 

Stock Exchange for the 2018-2022 period. 

 

Keywords: Exchange Rates, Inflation, Interest Rates, Money Supply, Crude Oil 

Prices, Composite Stock Price Index. 

 

 

 

 

 


