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Tujuan penelitian ini adalah untuk mengetahui: 1). Pengaruh secara simultan
tingkat inflasi, nilai kurs dolar AS, jumlah uang beredar dan Indeks Dow Jones
(DJIA) terhadap Indeks LQ45 di BEI; 2). Pengaruh secara parsial tingkat inflasi,
nilai kurs dolar AS, jumlah uang beredar, dan indeks Dow Jones (DJIA) terhadap
indeks LQ45 di BEI Populasi dalam penelitian ini adalah data bulanan tingkat
inflasi, nilai kurs dolar AS, jumlah uang beredar, indeks Dow Jones dan indeks
LQ45 pada periode Januari 2010 - Desember 2020 yang tercatat di Bursa Efek
Indonesia (BEI). Sampel dalam penelitian ini adalah data bulanan tingkat inflasi,
nilai kurs dolar AS, jumlah uang beredar, indeks Dow Jones dan indeks LQ45 pada
periode Januari 2016 - Desember 2020 yang tercatat di Bursa Efek Indonesia (BEI).
Teknik pengambilan sampel dalam penelitian ini dengan purposive sampling.
Teknik pengumpulan data dengan dokumentasi. Analisis data menggunakan teknik
analisis regresi linear berganda. Hasil penelitian ini menunjukkan bahwa: 1).
Tingkat inflasi, nilai kurs dolar AS, jumlah uang beredar dan Indeks Dow Jones
(DJIA) secara simultan berpengaruh terhadap Indeks LQ45 di BEI; 2). Tingkat
inflasi, nilai kurs dolar AS, jumlah uang beredar dan indeks Dow Jones (DJIA)
secara parsial berpengaruh terhadap Indeks LQ45 di BELI.

Kata kunci: Inflasi, Nilai Kurs Dolar AS, Jumlah Uang Beredar, Indeks Dow Jones
(DJIA), dan Indeks LQ45.
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ABSTRACT

THE EFFECT OF INFLATION LEVEL, US DOLLAR EXCHANGE
VALUE, MONEY SUPPLY AND DOW JONES (DJIA) INDEX ON LQ45
INDEX IN INDONESIA STOCK EXCHANGE
(PERIOD 2016 - 2020)
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Sanata Dharma University
Yogyakarta, 2021

The purpose of this study is to determine: 1). The simultaneous influence of
the inflation rate, the US dollar exchange rate, the money supply and the Dow Jones
Index (DJIA) on the LQ45 index in the IDX; 2). Partial effect of the inflation rate,
the US dollar exchange rate, the money supply, and the Dow Jones index (DJIA)
on the LQ45 index in the IDX. The population of the study was the monthly data
on the inflation rate, the US dollar exchange rate, the money supply, the Dow Jones
Index and the LQ45 index in the period from January 2010 to December 2020 which
has listed in the Indonesia Stock Exchange (IDX). The sample of the study was the
monthly data on the inflation rate, the US dollar exchange rate, the money supply,
The Dow Jones index and LQ45 index in the period from January 2016 to December
2020 has listed in the Indonesia Stock Exchange (IDX). The sampling technique of
the study was purposive sampling and data collection techniques was
documentation. Data analysis use multiple linear regression analysis techniques.
The results of this study indicate that 1). Inflation rate, the US dollar exchange rate,
the money supply and the Dow Jones index (DJIA) simultaneously affect the LQ45
index in the IDX; 2). Inflation rate, the US dollar exchange rate, the money supply
and the Dow Jones index (DJIA) partially have an effect on the LQ45 index in the
IDX.

Keywords: Inflation, US Dollar Exchange Rate, Money Supply, Dow Jones Index
(DJIA), and LQ45 Index.
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