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ABSTRAK

Penelitian ini bertujuan menganalisis pengaruh inflasi dan Suku bunga/Bl Rate
terhadap Indeks Harga Saham Infobank 15 yang merepresentasikan perusahaan
perbankan konvensional di Bursa Efek Indonesia periode Januari 2022—Desember
2024. Metodologi penelitian menggunakan pendekatan kuantitatif dengan data
sekunder bulanan selama 36 bulan yang bersumber dari Badan Pusat Statistik,
Bank Indonesia, dan idInvesting. Analisis data dilakukan menggunakan regresi
linear berganda dengan pengujian hipotesis melalui uji t, uji F, dan koefisien
determinasi (R?) dengan bantuan SPSS. Hasil penelitian menunjukkan bahwa
secara parsial, inflasi dan Bl Rate berpengaruh signifikan terhadap indeks harga
saham, namun nilai tukar tidak berpengaruh signifikan.Pengujian secara simultan,
ketiga variabel berpengaruh signifikan terhadap indeks harga saham.

Kata Kunci: Inflasi, Bl Rate, Indeks Harga Saham Gabungan.



ABSTRACK

This study aims to analyze the effect of inflation and the interest rate (Bl Rate) on
the Infobank 15 Stock Price Index, which represents conventional banking
companies listed on the Indonesia Stock Exchange, during the period from
January 2022 to December 2024.This research employs a quantitative approach
using monthly secondary data collected over a 36-month period. The data were
obtained from Statistics Indonesia (BPS), Bank Indonesia, and Investing.com.
Data analysis was conducted using multiple linear regression, with hypothesis
testing performed through the t-test, F-test, and the coefficient of determination
(R?), using SPSS software.The results indicate that, partially, both inflation and
the Bl Rate have a significant effect on the stock price index. Simultaneously,
inflation and the Bl Rate jointly have a significant effect on the stock price index.

Keywords: Inflation, Bl Rate, Infobank 15 Stock Price Index.
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