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ABSTRAK

Amanda Amelia Sari, Pengaruh Harga Emas Dunia , Indeks Dow Jones,
Harga Minyak Dunia (Brent Crude Oil) Terhadap lhsg Perusahaan
Pertambangan (Studi Empiris Perusahaan Sub Sektor Pertambangan Yang
Terdaftar Di Bursa Efek Indonesia Periode Tahun 2018 — 2023)

Latar Belakang : Sektor pertambangan merupakan salah satu sektor komoditas
utama dalam ekonomi modern. Selama kurun waktu 5 tahun terakhir, minat investor
dalam berinvestasi di sektor pertambangan telah meningkat pesat. Pergerakan harga
saham perusahaan sektor pertambangan dipengaruhi beberapa faktor diantaranya
makroekonomi. Penelitian ini bermaksud untuk mengetahui, menguji dan
menganalisis pengaruh Harga Emas Dunia, Indeks Dow Jones, Harga Minyak
Dunia (Brent Crude Oil) Terhadap IHSG Perusahaan Pertambangan (Studi Empiris
Perusahaan Sub Sektor Pertambangan Yang Terdaftar di Bursa Efek Indonesia
Periode Tahun 2018 — 2023).

Bahan dan Metode : Populasi dalam penelitian ini seluruh perusahaan sektor
pertambangan di Bursa Efek Indonesia (BEI) periode tahun 2018 — 2023 dengan
jumlah 66 perusahaan. Pengambilan sampel menggunakan non probability
sampling dengan teknik purposive sampling sehingga memperoleh 37 perusahaan.
Data sekunder dianalisis menggunakan teknik analisis regresi linier berganda
dengan didukung software SPSS 26. Uji hipotesis dilakukan menggunakan uji F
danuji T.

Hasil: Hasil penelitian yang membuktikan bahwa Harga Emas Dunia, Indeks Dow
Jones, Harga Minyak Dunia/ Brent Crude Oil memiliki pengaruh secara signifikan
terhadap harga saham

Kesimpulan: Berdasarkan hasil uji F (simultan), ditemukan bahwa Harga Emas
Dunia, Indeks Dow Jones, dan Harga Minyak Dunia (Brent Crude Oil) memberikan
pengaruh yang signifikan terhadap harga saham perusahaan sektor pertambangan
di Bursa Efek Indonesia (BEI). Hasil uji T (parsial) menunjukkan bahwa Harga
Emas Dunia dan Harga Minyak Dunia (Brent Crude Oil) memiliki pengaruh positif
dan signifikan terhadap harga saham perusahaan sektor pertambangan, sementara
Indeks Dow Jones tidak memiliki pengaruh yang signifikan terhadap harga saham
perusahaan sektor pertambangan. Secara keseluruhan, variabel Harga Emas Dunia,
Indeks Dow Jones, dan Harga Minyak Dunia/Brent Crude Oil memberikan dampak
sebesar 71,3% terhadap harga saham perusahaan sektor pertambangan, sementara
28,7% sisanya dipengaruhi oleh variabel lain yang tidak disertakan dalam penelitian
ini.

Kata kunci: Harga Emas Dunia, Indeks Dow Jones, Harga Minyak Dunia (Brent
Crude Oil), Harga Saham
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ABSTRACT

The Influence Of World Gold Prices, Dow Jones Index, World Oil Prices (Brent
Crude Oil) On Ihsg Of Mining Companies (Empirical Study Of Mining Sub-
Sector Companies Listed On The Indonesian Stock Exchange For The Period
2018 — 2023)

Background: The mining sector is one of the main commodity sectors in the modern
economy. Over the last 5 years, investor interest in investing in the mining sector
has increased rapidly. Movements in share prices of mining sector companies are
influenced by several factors, including macroeconomics. This research aims to
determine, test and analyze the influence of World Gold Prices, Dow Jones Index,
World Oil Prices (Brent Crude Oil) on Mining Company IHSG (Empirical Study of
Mining Sub-Sector Companies Listed on the Indonesian Stock Exchange for the
2018 - 2023 Period).

Materials and Methods: The population in this research are all mining sector
companies on the Indonesia Stock Exchange (BEI) for the period 2018 — 2023 with
a total of 66 companies. Sampling used non-probability sampling with purposive
sampling technique to obtain 37 companies. Secondary data was analyzed using
multiple linear regression analysis techniques supported by SPSS 26 software.
Hypothesis testing was carried out using the F test and T test. Based on the results
of the F test (simultaneous), the results showed that World Gold Prices, Dow Jones
Index, World Oil Prices (Brent Crude Qil ) has a significant effect on the share
prices of mining sector companies on the Indonesia Stock Exchange (BEI).

Result: Research results prove that World Gold Prices, Dow Jones Index, World
Oil Prices/Brent Crude Oil have a significant influence on stock prices

Conclusion: The results of the T test (partial) show that World Gold Prices, World
Oil Prices (Brent Crude Qil) have a positive and significant effect on share prices
of mining sector companies, while the Dow Jones Index has no effect on share
prices of mining sector companies. The variables World Gold Price, Dow Jones
Index, World Oil Price/Brent Crude Oil have an influence of 71.3% on share prices
of mining sector companies, while the remaining 28.7% is influenced by other
variables not examined in this research model.

Keywords: World Gold Prices, Dow Jones Index, World Oil Prices (Brent Crude
Oil), Stock Prices
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