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Penelitian ini bertujuan untuk mengetahui faktor yang mempengaruhi Indeks Harga saham
Gabungan pada masa pandemic covid 19. Breberapa faktor diuji seperti pengaruh Bl Rate, Inflasi,
Kurs. Indeks Harga Saham Gabungan merupakan salah satu indeks pasar saham yang digunakan
oleh Bursa Efek Indonesia. Indeks ini mencakup pergerakan harga seluruh saham biasa dan saham
preferen yang tercatat di BEI. metode yang digunakan dalam penelitian ini adalah dengan
menggunakan metode regresi linear berganda. Data yang digunakan dalam penelitian ini
bersumber dari website resmi saham dunia, Bank Indonesia, webite resmi bursa global, dan
website resmi Otoritas JasaKeuangan yang diolah melalui aplikasi Eviews. Hasil penelitian ini
menunjukkan bahwa IHSG dipengaruhi oleh variabel variabel di dalam penelitian ini sebesar
32,43%. BI rate tidak berpengaruh terhadap IHSG, Inflasi tidak berpengaruh signifikan secara
parsial terhadap IHSG. Dan kurs berpengaruh signifikan secara parsial terhadap variabel IHSG

dengan pengaruh positif sebesar 0,513
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ABSTRACT

MUHAMMAD SAHID AKBAR, THE INFLUENCE OF THE Bl RATE, INFLATION, AND
EXCHANGE RATE ON THE COMPOSITE STOCK PRICE INDEX DURING THE COVID-19
PANDEMIC. Economics Education, Faculty of Economics, Jakarta State University, 2022.

This study aims to determine the factors that affect the Composite Stock Price Index during
the covid 19 pandemic. Several factors were tested such as the influence of the Bl Rate, Inflation,
Exchange Rate. The Composite Stock Price Index is one of the stock market indexes used by the
Indonesia Stock Exchange. This index includes the price movements of all common shares and
preferred shares listed on the IDX. the method used in this study is to use the multiple linear
regression method). The data lin the research is sourced from the world stock website, Bank
Indonesia, the official website of the global stock exchange, and the official OJK website which
is processed through the Eviews application. The results of this study indicate that The results of
this study indicate that 50% of the JCI is influenced by the variables in this study. The BI rate has
a negative effect of -5.819273 but has no significant effect on the JCI. inflation has a positive
effect of 25633.30 and does not have a partial significant effect on the JCI. And the exchange rate

has a significant effect partially on the JCI variable with a positive effect of 0.513

Keywords: Bl Rate, Inflation, Exchange Rate, Composite Stock Price Index



