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ANALYSIS OF THE INFLUENCE OF INFLATION, USD EXCHANGE RATE,
AND OIL PRICE ON STOCK PRICES LQ-45 LISTED ON THE STOCK

EXCHANGE THE PERIOD 2012-2016

Oleh :

Intan Nur Khoiriah
NBI : 1211408251

ABSTRACK

This research aims to prove and analyze whether inflation, exchange rate and oil
price significantly influence LQ-45 stock price. The analysis technique used in this
research is SEM (Structural Equation Modeling) with application of PLS
  program (Partial Least Square) version2.0 M3 PLS (Partial Least Square).
Observations were made on the data of all independent and dependent variables
during the period 2012-2016. The results of the study found that firstly, inflation had
a significant effect on LQ-45 stock price. Both Exchange Rate USD has no
significant effect on LQ-45 stock price. The third Oil Price has a significant negative
effect on LQ-45 stock price.

Keywords : Inflation, Exchange Rate, Oil Price, Stock Price.
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ANALISIS PENGARUH INFLASI, NILAI TUKAR USD, DAN HARGA
MINYAK TERHADAP HARGA SAHAM LQ-45 YANG TERDAFTAR DI

BEI PERIODE TAHUN 2012-2016

Oleh :
Intan Nur Khoiriah
NBI :1211408251

RINGKASAN

Penlitian ini bertujuan untuk membuktikan dan menganalisis apakah inflasi, nilai
tukar dan harga minyak berpengaruh signifikan terhadap harga saham LQ-45.
Teknik analisis yang digunakan dalam penelitian ini adalah SEM (Structural
Equation Modelling) dengan aplikasi program PLS (Partial Least Square) versi2.0
M3 PLS (Partial Least Square). Pengamatan dilakukan terhadap data – data semua
variabel independen dan dependen selama periode 2012-2016. Hasil penelitian
menemukan bahwa pertama, inflasi berpengaruh signifikan terhadap harga saham
LQ-45. Kedua Nilai Tukar USD tidak berpengaruh signifikan terhadap harga saham
LQ-45. Yang ketiga Harga Minyak berpengaruh negatif signifikan terhadap harga
saham LQ-45.

Kata Kunci : Inflasi, Nilai Tukar USD, Harga Minyak, Harga Saham.
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