ABSTRAK

Penelitian ini bertujuan untuk menganalisis Pengaruh Inflasi, Kurs, Suku Bunga
SBI, Pertumbuhan PDB terhadap Indeks Harga Saham Gabungan (ISHG) pada
Perusahaan Manufaktur yang Terdaftar di Bursa Efek Indonesia (BEI) Periode
2019-2023. Data penelitian dapat diakses di website resmi www.idx.co.id. Teknik
penyusunan skripsi menggunakan purposive sampling sehingga sampel dalam
penelitian ini sebanyak 37 perusahaan dan memiliki 185 data observasi. Metode
analisis data dalam penelitian ini menggunakan metode Regresi Data Panel
dengan alat bantu aplikasi Eviews 12 dengan Commom Effect Model (CEM). hasil
peneltian yang ditemukan bahwa inflasi tidak berpengaruh terhadap indeks harga
saham gabungan (IHSG). Kurs berpengaruh positif tetapi tidak signifikan
terhadap indeks harga saham gabungan (IHSG). Suku bunga SBI berpengaruh
positif dan signifikan terhadap indeks harga saham gabungan (IHSG) dan
pertumbuhan PDB berpengaruh positif dan signifikan terhadap indeks harga
saham gabungan (IHSG). Secara simultan inflasi, kurs, suku bunga SBI dan
pertumbuhan PDB berpengaruh positif dan signifikan terhadap indeks harga
saham gabungan (IHSG).
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ABSTRACT

This study examines the effect of inflation, exchange rates, SBI interest rates,
GDP growth on the Composite Stock Price Index (ISHG) in manufacturing
companies listed on the Indonesia Stock Exchange (IDX) for the 2019-2023
period. Research data can be accessed on the official website www.idx.co.id. The
thesis preparation technique uses purposive sampling so that the sample in this
study is 37 companies and has 185 observation data. The data analysis tool in this
study uses the Panel Data Regression method with the Eviews 12 application tool
with the Commom Effect Model (CEM). the research results found that inflation
has no effect on the composite stock price index ( IHSG). The exchange rate has a
positive but insignificant effect on the Composite Stock Price Index ( IHSG). SBI
interest rates have a positive and significant effect on the composite stock price
index ( IHSG ) and GDP growth has a positive and significant effect on the
composite stock price index ( IHSG ). Simultaneously inflation, exchange rates,
SBI interest rates and GDP growth have a positive and significant effect on the
composite stock price index ( IHSG).
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