ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Bl-7Day Repo Rate,
Cadangan Devisa, dan Jumlah Uang Beredar terhadap harga saham Indeks
LQ45 yang terdaftar di Bursa Efek Indonesia. Jenis penelitian ini adalah
penelitian kuantitatif yaitu metode penelitian yang menggunakan data statistik
untuk memecahkan hipotesis yang ditetapkan. Penelitian ini menggunakan
teknik pengambilan sampel purposive sampling yaitu teknik penentuan
sampel dengan menetapkan kriteria atau pertimbangan tertentu sehingga
diperoleh sampel sebanyak 28 perusahan yang bertahan dalam Indeks LQ45
selama periode 2017-2021. Jenis data yang digunakan adalah data sekunder
berupa data BI-7day repo rate, cadangan devisa, jumlah uang beredar, dan
harga saham periode~2017-2021 . yang-bersumber dari www.bi.go.id,
www.bps.go.id, dan www.idx.co.id. Metode analisis dalam penelitian ini
menggunakan analisis regresi linier berganda dengan menggunakan aplikasi
SPSS25. Hasil penelitian/ ini menunjukkan bahwa "“Bl-7Day Repo Rate
berpengaruh positif dan tidak signifikan terhadap harga.saham. Cadangan
Devisa berpengaruh.negatif dan signifikan terhadap harga saham. Jumlah
Uang Beredar berpengaruh positif dan-signifikan terhadap harga saham.
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ABSTRACT

This research aimed to find out the effect of the BI-7Day Repo Rate,
foreign exchange reserves, and amount of money supply on the stock price of
LQ-45 index companies listedon the Indonesia Stock Exchange. The research
was quantitative, which used statistical data in order to answer the
hypotheses which were formulated. Moreover, the data collection technique
used purposive sampling that the sample was based on the criteria given. In
line with that, there were 28 LQ-45 index companies during 2017-2021 as the
sample. Furthermore, the data were secondary in the form of BI-7 day report
rate, foreign exchange reserves, amount of money supply, and stock price
during 2017-2021. The data were taken from www.bi.go.id, www.bps.go.id,
and www.idx.co.id. Additionally, the dataanalysis technique used multiple
linear regression with SPSS 25. The result concluded that the BI-7 day report
rate had a positive but insignificant effect on the stock price. However,foreign
exchange reserves had a negative and significant effect'on the stock price. In
contrast,.the amount of money supply had a positive and significant effect on
the stock price.
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