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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Inflasi, Nilai Tukar
Rupiah, Suku Bunga SBI, dan Jumlah Uang Beredar terhadap Indeks Harga
Saham Gabungan (IHSG) di BEI periode Tahun 2014-2018.

Penelitian ini menggunakan metode analisis regresi linier berganda
dengan pendekatan kuantitatif dan metode non probability sampling yang
digunakan adalah sampling jenuh.yaitu sebanyak 58 sampel yang merupakan
data sekunder.

Berdasarkan hasil uji simultan (uji F), menunjukkan bahwa Inflasi, Nilai
Tukar Rupiah, Suku Bunga SBI, dan Jumlah Uang Beredar secara simultan
berpengaruh.terhadap IHSG. Hasil uji parsial (uji t), menunjukkan bahwa secara
parsial hanya Inflasi yang tidak berpengaruh terhadap IHSG. Nilai koefisien
determinasi (R2) sebesar 0,846 yang berarti variabel independen dapat
menjelaskan variabel dependen yaitu sebesar 84,6% dan sisanya sebesar 15,4%
dijelaskan oleh variabel lain diluar penelitian ini.

Kata Kunei : Inflasi, Nilai Tukar Rupiah, Suku. Bunga SBI, Jumlah Uang
Beredar, Indeks Harga Saham Gabungan (IHSG)

Vi



ABSTRACT

This study aims to determine the effect of inflation, Rupiah exchange
rates, SBI interest rates, and the amount of money circulating on the Composite
Stock Price Index (CSPI) on the IDX for the period 2014-2018.

This study uses a multiple linear regression analysis method with a
quantitative approach and the non probability sampling method used is saturated
sampling which is as many as 58-samples\which are secondary data.

Based on the-results of the simultaneous test (F test), it shows that
inflation, Rupiah exchange rates, SBI interest rates, and the amount of money
circulating simultaneously affect the IHSG. The partial test results (t test), show
that only partially Inflation does not affect on the CSPI. The coefficient of
determination (R2) is 0.846, which means that the independent variables can
explain the dependent variable which is equal to 84.6% and the remaining 15.4
% is explained by other variables outside of this study.

Keywords: Inflation, Rupiah Exchange Rate, SBI Interest Rate, Amount of Money
Supply, Composite Stock Price Index (CSPI)
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