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ABSTRACT 

 

 
This study aims to obtain empirical evidence regarding gross domestic product, 

inflation, interest rates, foreign exchange, and money supply on the JCI. This 

research method uses quantitative methods from secondary data sources, namely 

data obtained indirectly from information sources but obtained through 

intermediary media. The population of this study is Bank Indonesia listed on the 

Indonesia Stock Exchange, with a sample of 60 data. In this analysis, the sampling 

technique used in this study was purposive sampling of the population, namely the 

technique of determining the sample based on certain criteria. The data processing 

method used in this study is the regression model with SPSS version 29. The findings 

show that (1) gross domestic product has a positive effect on the JCI (2) inflation 

has a positive effect on the JCI (3) interest rate has a positive effect on the JCI ( 4) 

foreign exchange has a positive effect on the JCI (5) money supply has a positive 

effect on the JCI 

 

 

 

Keywords: Gross domestic product, inflation, interest rate, foreign exchange, 

money supply and JCI 
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INTISARI 

 

 
Penelitian ini bertujuan untuk mendapatkan bukti empiris mengenai gross 

domestic product, inflasi, interest rate, foreign exchange dan money supply 

terhadap IHSG. Metode penelitian ini menggunakan metode kuantitatif dari 

sumber data sekunder yaitu data yang diperoleh secara langsung seperti data 

langsung di web Bank Indonesia dan Bursa Efek Indonesia. Populasi penelitian ini 

Bank indonesia, dengan sampel yang diperoleh sebanyak 60 data. Dalam analisis 

ini digunakan Teknik penarikan sampel dalam penelitian ini adalah purposive 

sampling dari populasi yaitu teknik penentuan sampel berdasarkan kriteria 

tertentu. Metode pengolahan data yang digunakan dalam penelitian ini adalah 

model regresi dengan SPSS versi 29. Temuan menunjukkan bahwa (1) gross 

domestic product berpengaruh positif terhadap IHSG (2) inflasi berpengaruh 

positif terhadap IHSG (3) interest rate berpengaruh positif terhadap IHSG (4) 

foreign exchange berpengaruh positif terhadap IHSG (5) money supply 

berpengaruh positif terhadap IHSG 

 
 

Kata Kunci: Gross domestic product, inflasi, interest rate, foreign exchange, 

money supply dan IHSG 


