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ABSTRAK 

Penelitian ini dimaksudkan untuk melakukan pengujian serta menunjukkan 

pengaruh harga minyak dunia, harga emas dunia, indeks Dow Jones Industrial 

Average (DJIA) dan nilai tukar terhadap IHSG di bursa efek indonesia. Data 

diambil dalam rentang selama 10 tahun sehingga sampel pengujian di dapatkan 

dengan jumlah 41 kuartal yang masing masing terdiri dari harga penutupan bulanan 

harga minyak dunia, harga emas dunia, indeks DJIA, nilai tukar rupiah dan IHSG 

yang diambil selama rentang tahun 2015 - 2025. Pengolahan data menggunakan 

teknik analisis regresi linear berganda melalui EViews sebagai alat analisis statistik. 

Hasil penelitian menemukan harga minyak dunia, harga emas dunia, indeks DJIA 

dan nilai tukar rupiah secara simultan berpengaruh signifikan terhadap variabel 

IHSG sebagai variabel terikat periode 2015 – 2025. 

Kata Kunci : Harga Minyak Dunia, Harga Emas Dunia, Indeks, Dow Jones 

Industrial Average, Nilai Tukar Rupiah, Indeks Harga Saham Gabungan.  

  



 

 

 xiv   
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ABSTRACT 

This study aims to examine and demonstrate the influence of world oil prices, 

world gold prices, the Dow Jones Industrial Average (DJIA) index, and the Rupiah 

exchange rate on the Jakarta Composite Index at (JCI) the Indonesia Stock 

Exchange. The data were collected over a period of ten years, comprising 41 

quarterly observations. Each sample includes monthly closing prices of world oil, 

world gold, the DJIA index, the Rupiah exchange rate, and the IHSG during the 

period 2015–2025. Data analysis was conducted using multiple linear regression 

techniques with EViews as the statistical tool. The findings indicate that world oil 

prices, world gold prices, the DJIA index, and the Rupiah exchange rate 

simultaneously have a significant effect on the Jakarta Composite Index (JCI) as 

the dependent variable during the 2015–2025 period. 

Keywords: World Oil Price, World Gold Price, Dow Jones Industrial Average, 

Rupiah Exchange Rate, IndonesiaJakarta Composite Stock Price Index (IHSGJCI) 

 

 

  


