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Abstract

This research was conducted to examine the effect of variable LQ45, JCI and
Interest Rate BI to Performance Equity Fund. The population in this study were 99
Corporate Equity Fund transaction reporting company in Bapepam-LK period
January 2010 to December 2011. Data were obtained from published reports of
corporate transactions. The number of samples obtained by 37 companies. The
analysis technique used is multiple linear regression and hypothesis testing using a
confidence level of significance of 5%. The results showed that the variables LO45
index, stock index and interest rate BI significant positive effect on performance
Equity Fund. we suggest to prospective investors to pay attention to other factors that
affect the performance of the Equity Fund in making an investment decision.
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Abstrak

Penelitian ini dilakukan untuk menguji pengaruh variabel indeks LQ45, IHSG
dan Suku Bunga BI terhadap Kinerja Reksa Dana Saham. Populasi dalam penelitian
ini sebanyak 99 Perusahaan Reksa Dana Saham yang melaporkan transaksi
perusahaan di Bapepam-LK periode Januari 2010 sampai dengan Desember 2011.
Data diperoleh dari laporan transaksi perusahaan yang dipublikasikan. Jumlah sampel
diperoleh sebanyak 37 perusahaan. Teknik analisis yang digunakan adalah regresi
linier berganda dan uji hipotesis menggunakan signifikansi dengan tingkat
kepercayaan 5%. Hasil penelitian menunjukkan bahwa variabel Indeks LQ45, IHSG
dan Suku Bunga BI berpengaruh positif signifikan terhadap Kinerja Reksa Dana
Saham. kami menyarankan kepada calon investor agar memperhatikan faktor lainya
yang mempengaruhi Kinerja Reksa Dana Saham di dalam membuat suatu keputusan
investasi.
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