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INTISARI

Penelitian ini menguji hubungan antara harga komoditas dunia, faktor ekonomi
makro dan indeks harga impor terhadap indeks mining di Bursa Efek Indonesia untuk
periode Januari 2018 sampai April 2021. Penelitian ini menggunakan analisis regresi linier
berganda. Hasil dari penelitian ini menunjukkan bahwa inflasi dan suku bunga secara
parsial tidak berpengaruh signifikan terhadap indeks mining. Emas mempunyai pengaruh
berlawanan terhadap indeks mining secara signifikan sedangkan kurs, nikel dan indeks
harga impor komoditas bauksit-aluminium mempunyai pengaruh yang positif signifikan
terhadap indeks mining. Secara simultan berdasarkan hasil uji-F dan koefisien determinasi,

variabel independen berpengaruh signifikan terhadap indeks mining sebesar 90,5%.
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ABSTRACT

This research examine the relation between world commodities price, macroeconomics
factors, and impor price index towards mining index on the Indonesia Stock Exchange for
the period January 2018 to April 2021. This research uses multiple linear regression
analysis. The results of this research indicate that inflation and interest rates partially have
no significant effect on mining index. Gold has a significant opposite effect on mining index
meanwhile the exchange rate, nickel and the import price index for bauxite-aluminum
commodities have a significant positive effect on mining index. Simultaneously based on
the results of the F-test and the coefficient of determination, the independent variable has

a significant effect on the mining index of 90.5%.
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