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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh variabel kurs dan suku bunga
terhadap pergerakan Indeks Harga Saham Gabungan dengan menggunakan
metode kausalitas dan pendekatan pola. Metode pendekatan pola memprediksi
pergerakan indeks harga saham melalui pola pergerakan itu sendiri seperti metode
ARIMA sedangkan metode kausalitas memprediksipergerakan indeks harga

saham melalui variabel-variabel ya engaruhinya seperti metode ARCH

dan GARCH. Penelitian'ini-difa date? bt IHSG, kurs dan
suku bunga per jFr;:u‘é'r.i 2014 hingg I penelitian dapat
disimpulkan ba \)"\_/agkurs [ cara i adap nilai IHSG

sedangkan suku bunga b : lai IHSG, tetapi kurs



ABSTRACK

This study aims to examine the effect of exchange rate and interest rates on the
movement of the Composite Stock Price Index using the causality method and
pattern approach. The pattern approach method predicts the movement of the stock
price index through the movement pattern itself like the ARIMA method while the

causality method predicts the movement of the stock price index through the

A

variables that i ce it Suich-as CH-and GARCH mit ods. This study

was conducted lising monthly IHS hange rates and inferest rates as of

:

interest rate has/a significant effe

L"s:;1_me has a s

=
January 2014 tol Novembe study J ¢an be concluded

that the exchange rate d IDXFvalue while the

hahgj

ates and interest

rates together the ive effect on the value of the IDX.

And after the \
ARIMA method gav edicting the IHSG

Na—__ __——
movement. & % >

-
Key Words: IDX, Exchange'Ra e,zmtesrRat, O !m ICH/GARCH,

ARIMA

obtained that the




