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ABSTRAKSI

Penelitian ini  berfokus dalam menganalisis faktor-faktor yang
mempengaruhi pergerakan Indeks Harga Saham Gabungan (IHSG) di Bursa Efek
Indonesia (BEI). Faktor-faktor yang digunakan berupa Net Foreign Fund, Kurs
Rp terhadap USD dan Indeks Dow Jones.

Dalam penelitian ini, penulis menggunakan pendekatan kuantitatif di mana
data yang digunakan berupa data sekunder periode Juni 2012 — Juni 2013,
sedangkan metode analisis yang digunakan untuk mengetahui pengaruh Net
Foreign Fund, Kurs Rp terhadap USD dan Indeks Dow Jones terhadap pergerakan
IHSG adalah analisis regresi linear berganda didahului dengan uji asumsi klasik.
Berdasarkan hasil yang ditemukan, ketiga variabel independen secara statistik
berpengaruh terhadap pergerakan IHSG.

Keywords: Net Foreign Fund, Kurs, Indeks Dow Jones, IHSG
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ABSTRACT

This study focuses on analyzing factors which influence the movement of
the Jakarta Composite Index ( JCI ) in Indonesia Stock Exchange ( IDX ). The
factors utilized are Net Foreign Fund , IDR exchange rate against USD and Dow
Jones Index.

In this study, researcher employs quantitative approaches where
secondary data from the period of June 2012 — June 2013 are used. Whereas, the
analysis methods employed in figuring out what influences Net Foreign Fund,
IDR exchange rate against USD and Dow Jones Index have on movements of
Jakarta Composite Index is the multiple linear regression preceded by normality
test, multicolinearity test, autocorrelation test, and heteroscedasticity test. Based
on the result, all the above mentioned three independent variables statistically
influence the movements of Jakarta Composite Index.

Keywords: Net Foreign Fund, Exchange Rate, Dow Jones Index, Jakarta

Composite Index, Foreign Investor.
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