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ABSTRAK 
 

Rifki Ardian 202010325418. Pengaruh Inflasi, Suku Bunga dan Nilai Tukar 

terhadap Indeks Harga Saham Gabungan (Studi pada Bursa Efek Indonesia 

periode 2018-2022) 

 

Penelitian ini bertujuan untuk mengetahui pengaruh inflasi terhadap indeks 

harga saham gabungan, pengaruh suku bunga terhadap indeks harga saham 

gabungan, nilai tukar terhadap indeks harga saham gabungan dan pengaruh inflasi, 

suku bunga dan nilai tukar secara simultan terhadap indeks harga saham gabungan 

(studi pada Bursa Efek Indonesia periode 2018-2022). Metode pengambilan data 

yang digunakan adalah data sekunder. Penelitian ini dianalisis menggunakan 

analisis deskriptif, analisis asumsi klasik, analisis regresi linear berganda, Koefisien 

R2, Uji T dan Uji F. Hasil dari penelitian ini menunjukan inflasi berpengaruh negatif 

dan signifikan terhadap indeks harga saham gabungan, suku bunga berpengaruh 

negatif dan signifikan terhadap indeks harga saham gabungan, nilai tukar 

berpengaruh negatif dan signifikan terhadap indeks harga saham gabungan dan 

inflasi, suku bunga dan nilai tukar berpengaruh secara simultan terhadap indeks 

harga saham gabungan. 

Kata kunci: Inflasi, Suku bunga, Nilai tukar rupiah, Indeks Harga Saham 

Gabungan 
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ABSTRACT 
 

Rifki Ardian 202010325418. Effects of Inflation, Interest Rates and Exchange 

Rates on the Composite Stock Price Index (Study on the Indonesia Stock 

Exchange for the 2018-2022 period) 

 

This study aims to determine the effect of inflation on the composite stock 

price index, the effect of interest rates on the composite stock price index, the 

exchange rate on the composite stock price index and the effect of inflation, interest 

rates and exchange rates simultaneously on the composite stock price index (study 

on the Indonesia Stock Exchange for the 2018-2022 period). The data retrieval 

method used is secondary data. This research was analyzed using descriptive 

analysis, classical assumption analysis, multiple linear regression analysis, R 

coefficient2, T Test and F Test. The results of this study show that inflation has a 

negative and significant effect on the composite stock price index, interest rates 

have a negative and significant effect on the composite stock price index, exchange 

rates have a negative and significant effect on the composite stock price index and 

inflation, Interest rates and exchange rates simultaneously affect the composite 

stock price index. 

Keywords:  Inflation, Interest rate, Rupiah exchange rate, Composite Stock Price 

Index 
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