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ABSTRAK

Ikhwan Alie Figrie, 2012; Pengaruh Nilai Tukar Rupiah Dan Volume
Perdagangan Saham Terhadap Indeks Saham Lq 45 Saat Terjadi Krisis Ekonomi
Eropa Bulan Februari — Juli 2011.

Penelitian bertujuan untuk menguji pengaruh variabel nilai tukar rupiah dan
volume penjualan saham terhadap indeks saham LQ 45 saat terjadi krisis
ekonomi Eropa bulan Februari — Juli 2011.

Sampel penelitian ini sebanyak 45 perusahaan yang termasuk kategori LQ 45
selama bulan Februari — Juli 2011 di Bursa Efek Indonesia, dengan metode
purposive sampling, jumlah data observasi (n) sebanyak 122, yang merupakan
jumlah hari transaksi pada Bursa Efek Indonesia selama periode penelitian.

Hasil penelitian bahwa secara parsial (individu) ada pengaruh yang signifikan
antara nilai tukar rupiah dan volume perdagangan saham terhadap indeks saham
LQ 45 selama bulan Februari — Juli 2011. Hal ini mengindikasikan bahwa kedua
faktor tersebut perlu diperhatikan oleh investor dalam penentuan investasi. Uji F
menunjukkan bahwa nilai tukar rupiah dan volume penjualan saham secara
simultan juga mempengaruhi indeks saham LQ 45 secara simultan. Variabel
independen pada model dapat menjelaskan variasi variabel dependen sebesar
84%.

Kata Kunci : Indeks LQ 45, Nilai Tukar, Volume Perdagangan Saham



ABSTRACT

Ikhwan Alie Figrie, 2012; The Influence of Exchange Rate And Trading Volume
Activity Against Index LQ 45 In European Economic Crisis February - July 2011.

The research aims to examine the effect of variable exchange rate and volume
trading activity of stock index LQ 45 when the economic crisis in Europe from
February to July 2011.

This study sample as many as 45 companies including 45 LQ categories during
the month of February to July 2011 in the Indonesia Stock Exchange, with
purposive sampling method, the amount of observational data (n) 122, which is
the number of days on the Indonesia Stock Exchange transactions during the
research period.

The results that partially (individual) there is a significant effect between the
rupiah and stock trading volume on stock indices LQ 45 during the month of
February to July 2011. This indicates that both factors need to be considered by
investors in determining investment. F test indicates that the exchange rate and
volume trading also affects the simultaneous LQ 45 index stocks simultaneously.
Independent variables in the model can explain the variation of the dependent
variable by 84%.

Keywords: Index LQ 45, Exchange Rates, Volume Trading Activity
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