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ABSTRAK

Perkembangan perekonomian Indonesia tidak terlepas dari keterlibatan masyarakat, salah
satunya dalam bentuk investasi. Investasi membentuk suatu komitmen dalam alokasi dana dimana
bertujuan untuk kebebasan finansial di masa depan. Investasi yang dapat menjanjikan
perkembangannya salah satunya investasi pada pasar modal yang menjadi tempat pertemuan antara
investor dengan pihak-pihak yang membutuhkan dana melalui jual beli valuta asing (forex), komoditi,
maupun surat berharga. Pentingnya untuk melakukan penelitian lanjutan tentang kondisi Nilai Tukar
(Exchange Rate), Harga Emas (Gold Price), Harga Minyak Dunia (Oil Price), dan I.H.S.G. tertutama
di tahun 2021. Sampel terpilih yang dipergunakan dalam penelitian ini adalah angka Nilai Tukar,
Harga Emas, Harga Minyak, dan I.H.S.G diambil setiap hari Jumat tiap minggunya (penutupan B.E.I)
sejak akhir minggu pertama Bulan Januari hingga akhir minggu keempat Desember 2021, sehingga
jumlah sampel seluruhnya sebanyak 52 sampel yang dipilih dengan Simple Random Sampling,
sedangkan teknik analisanya menggunakan Regresi Linear Berganda. Kesimpulan analisa dalam
penelitian ini adalah terdapat hubungan positif secara parsial antara Nilai Tukar dan Harga Minyak
Dunia terhadap I.H.S.G, kemudian tidak terdapat hubungan parsial antara variabel Harga Emas Dunia
terhadap 1.H.S.G.

Kata Kunci: Nilai Tukar, Harga Emas Dunia, Harga Minyak Dunia, dan Indeks Harga Saham
Gabungan (1.H.S.G)
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ABSTRACT

The development of the Indonesian economy cannot be separated from community involvement,
one of investment. Investment forms a commitment in the allocation of funds which aims for financial
freedom in the future. One form of investment that promises development is capital market investment,
which is a meeting place between investors and parties who need funds through the sale and purchase
of foreign exchange (forex), commodities, and securities. It was important to carry out further
research on the condition of the Exchange Rate, Gold Price, World Oil Price, and JCI, especially in
2021. The selected sample were th Exchange Rate, Gold Price, Oil Price, and JCI figures taken every
Friday every week. (IDX closing) from the end of the first week of January to the end of the fourth
week of December 2021, so the number of samples was 52 samples. The selection of this sample uses
the Simple Random Sampling technique because it is carried out randomly without regard to certain
criteria, while the analysis technique uses Multiple Linear Regression. The conclusion of the analysis
in this study is that there is a partial positive relationship between the Exchange Rate and World Oil
Prices on the JCI, then there is no partial relationship between the World Gold Price variable and the
JCI.

Keywords: Exchange Rate, World Gold Price, World Oil Price, and Composite Stock Price Index
(Jcn
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