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(B) DETERMINING FACTORS IN CHANGING OF JOINT STOCK PRICE
INDEX (IHSG)

(C)  xvi+ 85 pages, 2019, 12 tables, 1 picture, 16 attachments

(D) FINANCE MANAGEMENT

(E)  Abstract: The purpose of this study was to examine the effect of inflation,
the rupiah exchange rate against to US$ and the BI rate on changes in the
composite stock price index for the period January 2015-December 2019.
The sample of this study is monthly data on the composite stock price
index, monthly data on inflation, rupiah exchange rate against US $ and
Bi rate through purposive sampling method. Data processing is performed
using Eviews 9. The results of this study indicate that inflation has a
significant positive effect on changes in the composite stock price index.
The rupiah exchange rate to US$ has a significant positive effect on
changes in the composite stock price index. Bi rate doesn’t have a

significant positive effect on changes in the composite stock price index.

Keywords: Inflation, rupiah exchange rate to US$, Bi Rate, Composite

Stock Price Index
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ABSTRAK
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(A) CYNTHIA NATALIA (115160022)

(B) FAKTOR PENGGERAK DALAM PERUBAHAN INDEKS HARGA
SAHAM GABUNGAN (IHSG)

(C)  xvi+ 85 halaman, 2019, 12 tabel, 1 gambar, 16 lampiran

(D) MANAJEMEN KEUANGAN

(E)  Abstrak: Tujuan penelitian ini adalah untuk mengetahui pengaruh inflasi,
kurs rupiah terhadap US$ dan BI rate terhadap perubahan indeks harga
saham gabungan (IHSG) periode Januari 2015 - Desember 2019. Sampel
penelitian ini adalah data bulanan IHSG, inflasi, kurs rupiah terhadap US$
dan Bi rate melalui metode purposive sampling. Pengolahan data
dilakukan dengan menggunakan software Eviews 9. Hasil penelitian ini
menunjukkan bahwa inflasi memiliki pengaruh positif signifikan terhadap
perubahan indeks harga saham gabungan (IHSG). Kurs rupiah terhadap
US$ memiliki pengaruh positif signifikan terhadap perubahan indeks
harga saham gabungan (IHSG). Bi rate tidak memiliki pengaruh positif
signifikan terhadap perubahan indeks harga saham gabungan (IHSG).

Kata Kunci: Inflasi, Kurs Rupiah terhadap US$, Bi Rate, IHSG (Indeks
Harga Saham Gabungan)
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