ABSTRAK

Harga saham dapat mencerminkan kemampuan perusahaan dalam
mendapatkan laba. Pergerakan harga saham yang fluktuasi dari waktu ke waktu.
Hal tersebut disebabkan oleh berbagai faktor diantaranya faktor eksternal
perusahaan. Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh
inflasi, suku bunga, nilai tukar dan pertumbuhan PDB terhadap harga saham.
Selain itu, populasi yang digunakan sebanyak 18 perusahaan food and beverage
yang terdaftar di Bursa Efek Indonesia periode tahun 2013-2017

Penelitian ini merupakan penelitian kuantitatif. Pengambilan sampel
pada penelitian ini menggunakan teknik Purposive Sampling. Didapat 11
perusahaan yang dijadikan sampel-pada penelitian ini. Teknik analisis pada
penelitian ini yaitu menggunakan analisis regresi linier berganda dan dengan
menggunakan alat analisis berupa SPSS versi 22.

Hasil dari penelitian ini' menunjukkan bahwa inflasi berpengaruh positif
dan tidak signifikan terhadap harga saham. Selain itu, suku bunga berpengaruh
negatif dan signifikan terhadap harga saham. sedangkan, nilai tukar dan
pertumbuhan PDB berpengaruh negatif dan tidak signifikan terhadap harga
saham food and beverage yang terdaftar di BEI periode 2013-2017.
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ABSTRACT

As shares price fluctuates from time to time, it can reflect company’s ability to
earn some profits. This is effected by some factors, included the company’s external
factors. Moreover, the research aimed to examine and analyze the effect of inflation,
interest and exchange rates and GDP growth on the shares price. Furthermore, the
population was 18 food and beverage companies which were listed on Indonesia Stock
Exchange 2013-2017.

The research was quantitative. While, the data collection techniques used
purposive sampling. In line with, there were 11 samples. In addition, the data analysis
technique used multiple linear regression with SPSS 22.

The research result conclude inflation had positive but insignificant effect on the
shares price. On the other hand, interest rates had negative and significant effect on the
shares price. Meanwhile, the exchange rate and PDB growth had negative but
insignificant effect on the shares price of food and beverages companies which were listed
on Indonesia Stock Exchange 2013-2017.

Keywords : shares price, inflation, interest rates, exchange rates, PDB Growth

XVi






