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ABSTRAK 

 

DHEA SANTIKA PUTRI, 17042010003, Pengaruh Inflasi, Nilai Tukar 

Rupiah, dan Suku Bunga Bank Indonesia Terhadap Harga Saham Perusahaan 

Badan Usaha Milik Negara (BUMN) yang Terdaftar di Bursa Efek Indonesia 

Periode 2015-2019 

 

Penelitian ini bertujuan untuk mengetahui pengaruh secara simultan dan parsial 

Inflasi, Nilai Tukar Rupiah, dan Suku Bunga Bank Indonesia Terhadap Harga 

Saham Perusahaan Badan Usaha Milik Negara (BUMN) yang Terdaftar di Bursa 

Efek Indonesia Periode 2015-2019.Objek penelitian ini adalah Harga Saham 

PerusahaanBadan Usaha Milik Negara (BUMN). Penelitian ini memiliki populasi 

yang berjumlah 20 perusahaan dengan penentuan sampel menggunakanTeknik 

Sampling Jenuh, sehingga dihasilkan sampel berjumlah 20 perusahaan. Teknik 

analisis penelitian menggunakan teknik analisis regresi liner berganda. Uji hipotesis 

menggunakan uji F dan ujit.Hasil analisis pengujian secara simultan, diketahui 

bahwa variabel Inflasi, Nilai Tukar Rupiah, dan Suku Bunga Bank Indonesia 

berpengauh signifikan terhadap Harga Saham PerusahaanBadan Usaha Milik 

Negara (BUMN). Secara parsial Inflasi berpengaruh positif dan signifikan, Nilai 

Tukar Rupiah berpengaruh positif dan signifikan, Suku Bunga Bank Indonesia  

berpengaruh  negatif dan signifikan terhadap Harga Saham Perusahaan Badan 

Usaha Milik Negara (BUMN) 

 

Kata Kunci:Inflasi , Nilai Tukar Rupiah,Suku Bunga Bank Indonesia,Harga 

Saham 
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ABSTRACT 

 

DHEA SANTIKA PUTRI, 17042010003, The Influence of Inflation, Rupiah 

Exchange Rate, and Bank Indonesia Interest Rates on Stock Prices of State-

Owned Enterprises (BUMN) Listed on the Indonesia Stock Exchange for the 

2015-2019 Period 

 

This study aims to see the simultaneous and partial effect of Inflation, Rupiah 

Exchange Rate, and Bank Indonesia Interest Rates on Stock Prices of State-Owned 

Enterprises (BUMN) Listed on the Indonesia Stock Exchange for the 2015-2019 

Period.The object of this research is the share price of state-owned companies 

(BUMN). This study has a picture that can be used by 20 companies with the 

determination of the sample using the Saturated Sampling Technique, so that a 

sample of 20 companies can be used. Technical analysis using multiple linear 

regression technique analysis. Hypothesis testing using the F test and t test. 

The results of the simultaneous test analysis show that the variables of Inflation, 

Rupiah Exchange Rate, and Bank Indonesia Interest Rates have a significant 

influence on the Share Prices of State-Owned Enterprises (BUMN). Inflation 

partially has a positive and significant effect, the Rupiah Exchange Rate has a 

positive and significant effect, Bank Indonesia interest rates have a negative and 

significant effect on the share prices of state-owned companies (BUMN) 

 

Keywords: Inflation, Rupiah Exchange Rate, Bank Indonesia Interest Rates, 

StockPrices


