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ABSTRAK 

Feri Sukma Putra, 18042010114, Pengaruh Indeks Global, Harga Minyak 

Dunia, dan Variabel Makroekonomi Terhadap Indeks Harga Saham Jakarta 

Islamic Index (JII) di Bursa Efek Indonesia Tahun 2016-2021 

 

Indonesia merupakan negara dengan jumlah penduduk bergama islam terbesar di 

dunia, sehingga informasi terkait indeks saham kategori syariah mempunyai peran 

cukup penting guna memahami dinamika pasar modal dan keputusan investasi. 

Penelitian ini bertujuan untuk mengetahui pengaruh secara simultan dan parsial 

Dow Jones Industrial Average, Harga Minyak Dunia, BI 7-Day reverse Repo 

Rate dan Inflasi terhadap indeks saham Jakarta Islamic Index di Bursa Efek 

Indonesia. 

Penelitian ini menggunakan jenis data skunder berupa catatan historis laporan per 

akhir bulan indeks yang diperoleh dari website resmi keuangan yaitu Bank 

Indonesia, Investing dan Bursa Efek Indonesia. Populasi dalam penelitian ini 

merupakan data time-series berjumlah 60 bulan, dimulai dari bulan September 

2016 hingga Agustus 2021 dengan teknik penentuan sampel menggunakan 

metode sampel jenuh. Data diuji dan dianalisis menggunakan teknik analisis 

regresi linier berganda. Hipotesis diuji menggunakan uji F dan uji t. 

Hasil analisis menunjukkan bahwa secara simultan variabel Dow Jones Industral 

Average (DJIA), Harga Minyak Dunia, BI 7-Day reverse Repo Rate dan Inflasi 

berpengaruh signifikan terhadap Indeks Saham Jakarta Islamic Index (JII) di 

Bursa Efek Indonesia (BEI). Secara Parsial DJIA dan BI 7-Day reverse Repo Rate 

berpengaruh negatif namun tidak signifikan, sedangkan Harga Minyak Dunia dan 

Inflasi berpengaruh positif signifikan terhadap Jakarta Islamic Index (JII). 

 

Kata Kunci : Dow Jones Industrial Average (DJIA), Harga Minyak Dunia, BI 

7-Day reverse Repo Rate, Inflasi, Jakarta Islamic Index (JII) 
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ABSTRACT 

Feri Sukma Putra, 18042010114, The Influence of Global Index, World Oil 

Prices, and Macroeconomic Variables on the Jakarta Islamic Index (JII) 

Stock Price Index on the Indonesia Stock Exchange 2016-2021 

 

Indonesia is the country with the largest muslim population in the world, so 

information related to sharia stock indexes has a fairly important role to 

understand capital market dynamics and investment decisions. This research aims 

to find out the simultaneous and partial influence of the Dow Jones Industrial 

Average, World Oil Prices, BI 7-Day reverse Repo Rate and Inflation on the 

Jakarta Islamic Index stock index on the Indonesia Stock Exchange.  

 

This study uses a type of skunder data in the form of historical records of reports 

per end of the month of the index obtained from the official financial website, 

namely Bank Indonesia, Investing and the Indonesia Stock Exchange. The 

population in this study is a time-series data of 60 months, starting from 

September 2016 to August 2021 with a sample determination technique using the 

saturated sample method. Data is tested and analyzed using multiple linear 

regression analysis techniques. Hypotheses are tested using the F test and the t 

test.  

 

The results of the analysis showed that simultaneously variable Dow Jones 

Industral Average (DJIA), World Oil Price, BI 7-Day reverse Repo Rate and 

Inflation had a significant effect on the Jakarta Islamic Index (JII) Stock Index on 

the Indonesia Stock Exchange (IDX). Partially DJIA and BI 7-Day reverse Repo 

Rate negative but not significant, while World Oil Price and Inflation have a 

significant positive effect on the Jakarta Islamic Index (JII). 

 

Keywords : Dow Jones Industrial Average (DJIA), World Oil Prices, BI 7-Day 

reverse Repo Rate, Inflation, Jakarta Islamic Index (JII) 


