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ABSTRAK

CITRA DESTRIANINDYA PRATIWI. “Pengaruh Suku Bunga dan Inflasi
Terhadap Nilai Tukar Rupiah Atas Dollar AS di Indonesia Tahun 2005-
2013”. Skripsi. Pendidikan Ekonomi Koperasi. Jurusan Ekonomi dan
Administrasi. Fakultas Ekonomi. Universitas Negeri Jakarta. 2014. Dosen
Pembimbing: Dra. Rd. Tuti Sariwulan, SE, M.Si dan Dr. Haryo Kuncoro, SE,
M.Si

Penelitian ini bertujuan untuk menganalisis pengaruh suku bunga dan inflasi
terhadap nilai tukar rupiah atas dollar AS di Indonesia. Adapun data yang
digunakan dalam penelitian ini adalah data sekunder, dengan jenis data time series
periode 2005-2013 dalam kuartal yang diperoleh dari Bank Indonesia. Metode
penelitian menggunakan metode exspose facto. Teknik analisis data yang
digunakan dalam penelitian ini adalah analisis regresi berganda Dengan
menggunakan model analisis regresi berganda menggunakan software SPSS 16.0,
output menunjukkan bahwa suku bunga (X1) berpengaruh positif dan signifikan
terhadap nilai tukar rupiah atas dollar AS (Y) di Indonesia. Inflasi (X2)
berpengaruh positif dan signifikan terhadap permintaan kedelai impor (Y) di
Indonesia. Dari hasil Uji F dengan memperhatikan nilai signifikansinya = 0,029 <
0,05 maka dapat dikatakan secara simultan suku bunga dan inflasi berpengaruh
signifikan pada a = 5% terhadap nilai tukar rupiah atas dollar AS di Indonesia.
Nilai koefisien determinasi (R®) diperoleh sebesar 0,404 memiliki pengertian
bahwa sumbangan pengaruh variabel suku bunga dan variabel inflasi sebesar 40,4
% sedangkan sisanya dijelaskan oleh faktor-faktor lain yang tidak ada dalam
model penelitian ini. Maka pemerintah diharapkan dapat meningkatkan perhatian
lebih lanjut terhadap perekonomian, sehingga krisis ekonomi yang pernah kami
alami tidak akan terjadi lagi dan berharap bahwa Bank Indonesia selalu berperan
aktif dalam mengendalikan kondisi ekonomi kewenangan khusus mengontrol
tingkat suku bunga dan inflasi.

Kata Kunci : Suku Bunga, Inflasi, Nilai Tukar Rupiah



ABSTRACT

CITRA DESTRIANINDYA PRATIWI. “The Influences of Interest Rate and
Inflation Rate of the rupiah against the U.S. Dollar in Indonesia periode 2005-
2013 Thesis. The Education of Cooperation Economic. Economic and
Administration Major. Faculty of Economic. State University of Jakarta. 2014.
Lecturer Advisor : Dra. Rd. Tuti Sariwulan, SE, M.Si and Dr. Haryo Kuncoro,
SE, M.Si.

This research is purposed to analyze the influence of Interest Rate and Inflation
Rate of the rupiah against the U.S. Dollar in Indonesia. The data used in this
research are the secondary data, that type of time series data for 2005-2013
periods, presented in quarterly data, source from Bank Indonesia. The methods of
this research are expose facto. The technique of data analysis in this research is
the multiple regression analysis. Based on multiple regressions by using SPSS
16.0 SPSS software, the output has indicated the interest rate (X1) is positively
and significantly affected to the rupiah against the U.S Dollar (Y) in Indonesia.
While, inflation rate (X2) is positively and significantly affected to the rupiah
against the U.S Dollar (Y) in Indonesia. Based on the test with respect to F
significant value = 0,029 < 0,05, it can concluded that simultaneously interest
rate and inflation rate have a significantly affected on a = 5% of the value of the
rupiah against U.S. Dollar in Indonesia. Determination coefficient value that
obtained is 0,404, was obtained having the notion that the contribution of the
effect of variable rate and variable inflation of 40,4 % while the rest is explained
by other factors that do not exist in this research model. Then the government is
expected to futher increase its attention on the economy anymore, so the economic
crisis we have ever experienced will not happen again and hope that Bank
Indonesia has always played an active role in controlling the economic conditions
of the authority specifically control the level of interest rates and inflation so that
the level economic growth can increase.

Keywords : Interest Rate, Inflation Rate, Exchange Rate.
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LEMBAR PERSEMBAHAN

Worrying is wasting energy on the things you can’t control. Leave everything in

Allah’s hand. Think less and pray more.

Every experience Allah gives us, every person He puts in our lives is the perfect
preparation for the futurethat only He can see

Karya ini ku persembahkan untuk ibu yang telah melahirkan ku ke dunia yang
indah ini dan ayah ku, ayah terhebat diseluruh dunia. Terima kasih untuk kasih
sayang kalian. Setiap hari, setiap jam, setiap detik. Perjuangan kalian tidak akan

pernah sia-sia.

“Maka sesungguhnya bersama kesulitan ada kemudahan, sesungguhnya bersama
kesulitan ada kemudahan. Maka apabila engkau telah selesai (dari sesuatu
urusan), tetaplah bekerja keras (untuk urusan yang lain), dan hanya kepada
Tuhanmulah engkau berharap.” (Q.S Al-Insyirah : 5-8)

Keep going.

Nomatter what you do, no matter how many times you screw up and thimk to
yourself “there’s no point to carry on”’, no matter how many people tell you that
you can’t do it — keep going. Don’t quit. because a month from now you will be
that much closer to your goal than you are now. Yesterday you said tomorrow.
Make today count.
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