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ABSTRAK

Mariana Maidathul Asri. NIM: 2008204072, “Pengaruh Inflasi, Exchange Rate, dan
Bl 7-Day Reverse Repo Rate Terhadap Net Asset Value Reksadana Saham Syariah
Periode 2013-2022”. Skripsi 2024

Reksadana syariah tidak terlepas dari berbagai macam faktor yang mempengaruhi
perkembangannya. Beberapa faktor tersebut meliputi kinerja pasar modal, diantara nya
adalah nilai tukar rupiah, suku bunga, tingkat Inflasi, pertumbuhan ekonomi dan lain-lain.
Penelitian ini bertujuan untuk menguji dan mengetahui pengaruh Inflasi, Exchange Rate,
dan Bl 7-Day Reverse Repo Rate Terhadap Net Asset Value Reksadana Syariah Periode
2013-2022. Penelitian ini menggunakan pendekatan kuantitatif dengan menggunakan
metode pengumpulan data sekunder. Penelitian ini menggunakan empat variabel
operasional yaitu Inflasi (X1), Exchange Rate (X;), Bl 7-Day Reverse Repo Rate (X3), Net
Asset Value (). Uiji statistik yang digunakan dalam penelitian ini adalah model analisis-
statistik dengan menggunakan teknis analisis kuantitatif, yakni regresi linear berganda.

Hasil penelitian menunjukan bahwa variabel Inflasi memiliki nilai signifikansi
sebesar 0,017 < 0,05 yang artinya Inflasi berpengaruh terhadap Net Asset Value Reksadana
Syariah, variabel Exchange Rate memiliki nilai signifikansi sebesar 0,000 < 0,05 yang
artinya Exchange Rate berpengaruh terhadap Net Asset Value Reksadana Syariah, variabel
Bl 7-Dy Reverse Repo Rate memiliki nilai signifikansi sebesar 0,000 < 0,05 yang artinya Bl
7-Day Reverse Repo Rate berpengaruh terhadap Reksadana Syarah Tahun 2013-2022.
Secara simultan nilai signifikansi sebesar 0,000 < 0,05 yang artinya Inflasi, Exchange Rate,
dan Bl 7-Day Reverse Repo Rate secara bersama-sama berpengaruh terhadap Net Asset
Value Reksadana Syariah Tahun 2013-2022

Kata Kunci: Pengaruh, Inflasi, Reksadana, Bl Rate.



ABSTRACT

Mariana Maidathul Asri. NIM: 2008204072, ""The Effect of Inflation, Exchange Rate,
and Bl 7-Day Reverse Repo Rate on Net Asset Value of Sharia Stock Mutual Funds for
the 2013-2022 Period™. Thesis 2024

Sharia mutual funds cannot be separated from various factors that influence their
development. Some of these factors include capital market performance, including the
rupiah exchange rate, interest rates, inflation rate, economic growth and others. This
research aims to test and determine the influence of Inflation, Exchange Rate, and Bl 7-
Day Reverse Repo Rate on the Net Asset Value of Sharia Mutual Funds for the 2013-2022
period. This research uses a quantitative approach using secondary data collection
methods. This research uses four operational variables, namely Inflation (X1), Exchange
Rate (X2), Bl 7-Day Reverse Repo Rate (X3), Net Asset Value (). The statistical test used
in this research is a statistical analysis model using quantitative analysis techniques,
namely multiple linear regression.

The research results show that the Inflation variable has a significance value of 0.017 <
0.05, which means that Inflation has an effect on the Net Asset Value of Sharia Mutual
Funds, the Exchange Rate variable has a significance value of 0.000 < 0.05, which means
that the Exchange Rate has an effect on the Net Asset Value of Sharia Mutual Funds, The
Bl 7-Day Reverse Repo Rate variable has a significance value of 0.000 < 0.05, which
means that the Bl 7-Day Reverse Repo Rate has an effect on Syarah Mutual Funds for
2013-2022. Simultaneously, the significance value is 0.000 < 0.05, which means that
Inflation, Exchange Rate, and Bl 7-Day Reverse Repo Rate together influence the Net Asset
Value of Sharia Mutual Funds for 2013-2022

Keywords: Inflation, Mutual Funds, Bl Rate.
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