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Abstrak 

 

      Penelitian ini membahas tentang analisis pengaruh inflasi, pengangguran, 

dan investasi asing terhadap IHSG pada BEI. Tujuan penelitian ini untuk 

mengetahui ada tidaknya pengaruh signifikan inflasi, pengangguran, dan 

investasi asing selama periode 2015-2020. Data diambil dari BEI perbulan 

selama 6 tahun melalui website BEI, BPS, BI, dan Jakarta Stock Exchange 

Composite Index (JSECI). Penelitian ini dimulai dari April-Juni 2021. 

Metode penelitian ini menggunakan metode kuantitatif dan sampel jenuh 

sebanyak 72 data dengan menggunakan software eviews11 dengan teknik 

analisis statistik deskriptif, uji asumsi klasik, analisis regresi liniar berganda, 

dan pengujian hipotesis. Hal penelitian ini menunjukkan bahwa variabel 

inflasi, pengangguran, dan investasi asing secara parsial berpengaruh 

terhadap IHSG. 

Kata Kunci : Inflasi, Pengangguran, Investasi Asing, Indeks Harga Saham 

Gabungan, Bursa Efek Indonesia. 
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Abstract 

 

      This study discusses the analysis of the effect of inflation, unemployment, and 

foreign investment on the JCI on the IDX. The purpose of this study is to 

determine whether there is a significant effect of inflation, unemployment, and 

foreign investment during the 2015-2020 period. Data is taken from the IDX 

monthly for 6 years through the IDX, BPS, BI, and Jakarta Stock Exchange 

Composite Index (JSECI) websites. This research starts from April-June 2021. 

This research method uses quantitative methods and a saturated sample of 72 data 

using eviews11 software with descriptive statistical analysis techniques, classical 

assumption tests, multiple linear regression analysis, and hypothesis testing. This 

research shows that the variables of inflation, unemployment, and foreign 

investment partially affect the JCI. 

Keywords: Inflation, Unemployment, Foreign Investment, Composite Stock Price 

Index, Indonesia Stock Exchange 
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