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ABSTRAK 

Studi ini bermaksud guna mengetahui apakah terdapat pengaruh inflasi, kurs dan 

suku bunga terhadap indeks harga saham LQ45 di Indonesia. Jenis penelitian 

kuantitatif, variabel bebas yang dipakai diantaranya inflasi, kurs, suku bunga 

sertifikat bank Indonesia. Teknik pengumpulan sampel mempergunakan data 

tahunan yang terukur secara vwaktu (time series) mulai tahun 2010-2019. Yang 

artinya data yang dipakai yaitu 9 tahun. Sampel yang telah didapat dan 

dikumpulkan dari instansi yang bersangkutan, www.idx.co.id, 

www.investing.com, serta Badan Pusat Statistik Indonesia. Data yang dipakai 

berjenis data kuantitatif. Data yang sudah diperoleh lalu dianalisa 

mempergunakan analisis regresi linear berganda dengan model OLS yaitu 

Ordinary Least Square. Peneliti menghasilkan Inflasi serta Kurs berpengaruh pada 

indeks harga saham LQ45 di Indonesia pada tahun 2010-2019, sementara Suku 

Bunga Indonesia tidak berpengaruh, secara simultan Suku Bunga, Inflasi dan Kurs 

berpengaruh pada indeks harga saham LQ45 

Kata kunci : Inflasi, Kurs, LQ45, Suku Bunga 
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ABSTRACT 

The purpose of the research is to find out whether there is an influence of 

inflation, exchange rates and interest rates on the LQ45 stock price index in 

Indonesia. This research is a quantitative type, the independent variables are 

inflation, exchange rates, SBI interest rates. Sampling technique with annual time 

series data from 2010-2019. Data used 9 years. Samples were obtained from the 

Indonesian Central Bureau of Statistics, www.idx.co.id, www.investing.com, as 

well as through related agencies. The data used is quantitative data type. The data 

that has been obtained is then analyzed using multiple linear regression analysis 

with the Ordinary Least Square model. the researcher found that inflation and 

exchange rates had an effect on the LQ45 stock price index in Indonesia in 2010-

2019, while Indonesian interest rates had no effect on the LQ45 stock price index 

in Indonesia in 2010-2019, simultaneously interest rates, inflation and exchange 

rates had an effect on the index . LQ45 share price 
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