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ABSTRAK

Devika Putri Az-Zahra (1905163) “Analisis Pengaruh BI Rate, Nilai Tukar
Rupiah, dan FED Rate Terhadap Indeks Harga Saham Infobank15 Periode
2013-2022”. Di bawah bimbingan Dr. Maya Sari, S.E., M.M.dan Netti Siska
Nurhayati, S.E., M.M.

Penelitian ini bertujuan untuk menganalisis dan mengetahui pengaruh suku
bunga Bank Indonesia (Bl rate), nilai tukar rupiah, dan suku bunga The FED (FED
rate) terhadap indeks harga saham infobank15 pada periode 2013-2022.

Penelitian ini menggunakan metode deskriptif dan verifikatif. Data yang
digunakan dalam penelitian ini adalah data sekunder yang bersumber dari laman
web perusahaan, laman web BPS, serta laman yang memuat terkait data historis
suku bunga Bank Indonesia, nilai tukar rupiah, suku bunga The Fed, dan indeks
infobank15. Teknik pengambilan sampel menggunakan metode sampel jenuh.
Dengan unit sampel sebanyak 120 nilai, yang diukur berdasarkan nilai bulanan Bl
rate dan FED rate, nilai tengah bulanan nilai tukar rupiah terhadap dolar AS, serta
nilai indeks saham Infobank15 periode 2013-2022. Adapun, metode pengujian yang
digunakan dalam penelitian ini terdiri dari uji analisis linear berganda dan uji
hipotesis.

Kedua metode pengujian tersebut diuji menggunakan aplikasi IBM SPSS
statistic 25. Berdasarkan hasil uji F, Bl rate, nilai tukar rupiah, dan FED rate
bersama-sama mempengaruhi perubahan indeks saham Infobank15. Berdasarkan
uji t, BI rate berpengaruh negatif terhadap indeks saham Infobank15. Sedangkan,
nilai tukar rupiah dan FED rate berpengaruh positif terhadap indeks saham
Infobank15.

Kata Kunci: Bl rate, Nilai tukar rupiah, FED rate, Indeks harga saham



ABSTRACT

Devika Putri Az-Zahra (1905163) "Analysis the Influence of the Bl Rate,
Rupiah Exchange Rate, and FED Rate on Infobank15 Stock Pricing Index for
the 2013-2022 Period" Under the guidance of Dr. Maya Sari, S.E., M.M. and
Netti Siska Nurhayati, S.E., M.M.

This study aims to analyze and determine the effect of the Bank Indonesia
interest rate (Bl rate), the rupiah exchange rate, and the FED interest rate (FED
rate) on Infobank15 Stock Pricing Index for the 2013-2022 Period

This research uses descriptive and verification methods. The data used in this
study are secondary data sourced from company web pages, BPS web pages, as
well as pages that contain statistical reports on company stock in the banking sub-
sector. The sampling technique uses the saturated sample method. With a sample
unit of 120 values, which is measured based on the monthly Bl rate and FED rate,
the monthly mid-value of the rupiah exchange rate against the US dollar, as well as
the monthly stock price index value of the banking sub-sector companies (Infobank
Index15) listed on the Indonesia Stock Exchange for the period 2013-2022.
Meanwhile, the test method used in this study consisted of multiple linear analysis
tests and hypothesis testing.

All of the test methods were tested using the IBM SPSS statistics 25
application. Based on the results of the F test, the Bl rate, the rupiah exchange rate,
and the FED rate together affect changes in the Infobank index15. Based on the t
test, the Bl rate has a negative effect on the Infobank index15. Meanwhile, the
rupiah exchange rate and FED rate have a positive effect on the Infobank index15.

Keyword: Bl rate, Rupiah exchange rate, FED rate, Stock price index
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