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Penulis

ABSTRAK



Penelitian  ini   bertujuan  untuk  mengetahui  pengaruh  inflasi,   nilai

tukar,  dan  suku  bunga  SBI  terhadap  indeks  harga  saham  gabungan  di  BEI

periode  2013 – 2018.  Populasi  dalam  penelitian  ini  adalah  data   inflasi,  nilai

tukar  rupiah,  suku  bunga  SBI  dan  indeks  harga  saham  gabungan  periode

2013 – 2018  yaitu  62  bulan.  Penelitian  ini  melakukan  penelitian  terhadap

seluruh   elemen   populasi   atau   disebut   dengan  (census)   sehingga   tidak

dilakukan  pengambilan  sampel.  Pengujian  hipotesis   dalam  penelitian  ini

menggunakan   analisis   regresi   linear   berganda.   Hasil   penelitian   ini

menunjukkan  secara   parsial   inflasi,   nilai   tukar,  dan   suku  bunga  SBI

berpengaruh  terhadap  indeks  harga  saham  gabungan.  Hasil  penelitian  juga

menunjukkan   bahwa  inflasi,   nilai   tukar,   dan   suku  bunga  SBI   secara

simultan  berpengaruh  terhadap  indeks  harga  saham  gabungan.

Kata  Kunci:  Inflasi,  Nilai  Tukar,  Suku  Bunga  SBI,  Indeks  Harga  Saham

Gabungan

ABSTRACT



The  purpose  of  this  research  is  to  figure  out  if  there  is  the  effect  of
inflation,  exchange  rate,  SBI  interest  rate,  to  composite  share  price  index
on the Stock Exchange in the period 2013 – 2018.  The  population  in  this study
are  inflation  data,   exchange  rate,  SBI  interest  rate  and composite  share
price  index  period  of   2013 – 2018  that  is  62  months.  This  research
conducts  research  on  all  elements  of  the  population  or  called  (census)  so
that  no  sampling  is  taken.  Testing  the  hypothesis  in  this  research  using
multiple  linear  regression  analysis.  The  results  of  the  study  show  partially
inflation,  exchange  rate,  and  SBI  interst  rate  affect  the  composite  stock
price  index.  The  results  also  show  that  inflation,  exchange  rate,  and  SBI
interest  rate  simultaneously  affect  the  composite  stock  price  index.

Keywords: Inflation, Exchange Rate, SBI Interest  Rate, Composite Stock Price
Index
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