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ABSTRAK 

Penelitian ini bertujuan untuk menganalisa pengaruh perdagangan obligasi korporasi, 

kurs, inflasi dan bagi hasil deposito bank syariah terhadap nilai Surat Berharga Syariah 

Negara. Sampel penelitian adalah jenis sukuk dari Surat Berharga Syariah Negara periode 

2014-2017 dengan menggunakan alat analisis regresi linier berganda dengan menggunakan 

software eviews 9.  

Hasil dari analisis yang telah dilakukan secara parsial bahwa perdagangan obligasi 

korporasi berpengaruh positif dan signifikan terhadap nilai Surat Berharga Syariah Negara, 

kurs yang di ukur menggunakan kurs tengah berpengaruh positif dan signifikan terhadap nilai 

Surat Berharga Syariah Negara, Inflasi berpengaruh negatif dan signifikan terhadap nilai Surat 

Berharga Syariah Negara dan Bagi Hasil Deposito Bank Syariah berpengaruh negative dan 

signifikan terhadap nilai Surat Berharga Syariah Negara.  Sedangkan secara simultan semua 

variabel independent berpengaruh terhadap variabel dependen.  

Kata kunci : Obligasi korporasi, Inflasi,Kurs, Bagi Hasil Deposito, Nilai Surat Berharga 

Syariah Negara. 
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ABSTRACT 

This study aims to analyze the effect of trading in corporate bonds, exchange rates, inflation 

and profit sharing of Islamic bank deposits on the value of Government Sharia Securities. The 

research sample is the type of sukuk from Government Sharia Securities for the period of 2014-

2017 using multiple linear regression analysis and Eviews 9 software.  

The results from the analysis that have been done partially are that corporate bond trading 

has a positive and significant effect on the value of Government Sharia Securities. The measured 

rate using the middle exchange rate has a positive and significant effect on the value of 

Government Sharia Securities. Inflation has a negative and significant effect on the value of 

Govenrment Sharia Securities and Profit Sharing of Islamic Bank has a negative and significant 

effect on the value of Government Sharia Securities. While simultanuously, all independent 

variables influence the dependent variables. 

Keywords: Corporate Bonds, Inflation, Exchange Rate, Profit Sharing Deposit, Government 

Sharia Securities. 

 


