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ABSTRAK

Pandu Adijaya (1703278) “Pengaruh BI Rate dan Fed Rate Terhadap Indeks
Harga Saham Gabungan (IHSG) di Bursa Efek Indonesia (BEI) Periode 2015-
2019”. Di bawah bimbingan Prof. Dr. Ikaputera Waspada, M.M. dan Dr.
Maya Sari, S.E., M.M.

Penelitian ini bertujuan untuk menganalisis dan mengetahui pengaruh suku
bunga BI (BI Rate) dan suku bunga The Fed (Fed Rate) terhadap Indeks Harga
Saham Gabungan (IHSG) di Bursa Efek Indonesia (BEI) pada periode 2015-2019
secara serempak dan parsial.

Penelitian menggunakan metode deskriptif dan verifikatif. Data yang
digunakan pada penelitian ini yaitu data sekunder yang bersumber dari laman web
perusahaan. Teknik pengambilan sampel menggunakan metode purposive
sampling. Model analisis data yang digunakan adalah uji asumsi klasik dan analisis
regresi linear berganda.

Pengolahan data dilakukan menggunakan EViews 10. Berdasarkan uji F,
suku bunga Bank Indonesia (Bl Rate) dan suku bunga Federal Reserve (Fed Rate)
berpengaruh positif dan signifikan terhadap Indeks Harga Saham Gabungan (IHSG)
di Bursa Efek Indonesia (BEI). Berdasarkan uji t, suku bunga Bank Indonesia (Bl
Rate) tidak berpengaruh terhadap Indeks Harga Saham Gabungan (IHSG) di Bursa
Efek Indonesia (BEI), sedangkan suku bunga Federal Reserve (Fed Rate)
berpengaruh positif dan signifikan terhadap Indeks Harga Saham Gabungan (IHSG)
di Bursa Efek Indonesia (BEI).

Kata Kunci: Suku Bunga, Bl Rate, Fed Rate, IHSG.
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ABSTRACT

Pandu Adijaya (1703278) “Analysis on the Effect of BI Rate and Fed Rate on
Indonesia Composite Index for the 2015-2019 Period”. Under the guidance of
Prof. Dr. Ikaputera Waspada, M.M. and Dr. Maya Sari, S.E., M.M.

This study aims to analyze and determine the effect of the Bl Rate and Fed Rate on
Indonesia Composite Index on the Indonesia Stock Exchange in the period of 2015-
2019 simultaneously and partially.

The research uses descriptive and verification methods. The data used in this study
Is secondary data sourced from the company's website. The sampling technique
used purposive sampling method. The data analysis model used is the classical
assumption test and multiple linear regression analysis.

EViews 10 was used for data processing. Based on the F test, Bl Rate and Fed Rate
have an effect on Indonesia Composite Index simultaneously. Based on the t test,
Bl Rate does not have an effect on Indonesia Composite Index, while the Fed Rate
has a positive and significant effect on Indonesia Composite Index.

Keywords: Bl Rate, Fed Rate, Indonesia Composite Index.
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