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Abstrak

Perkembangan teknologi dan informasi mengharuskan individu ataupun
perusahaan bisa menjalankan pengelolaan dana secara tepat baik melalui investasi.
Investasi dipengaruhi oleh beberapa faktor seperti indeks dan faktor makro
ekonomi. Penelitian ini bertujuan untuk menganalisis Pengaruh Inflasi, Bi Rate, dan
Kurs USD/RP Terhadap Harga Saham Perusahaan Sektor Mining (Pertambangan)
Yang Terdaftar Di Bursa Efek Indonesia Periode Mei 2016-April 2021 secara
simultan ataupun parsial. Penelitian menggunakan data sekunder meliputi
rangkuman informasi seperti laporan bulanan yang diperoleh untuk membantu
proses penelitian. Obyek penelitian yaitu Indeks Harga Saham Gabungan (IHSG).
Populasi dalam penelitian berjumlah 60 sampel. Teknik analisis yang digunakan
yaitu Teknik analisis linier berganda dan uji hipotesis menggunakan Uji t dan uji F.
Hasil yang diperoleh yaitu Inflasi, Bl Rate, dan Kurs USD/RP secara simultan tidak
berpengaruh signifikan terhadap harga saham Perusahaan Sektor Mining
(Pertambangan) Yang Terdaftar Di Bursa Efek Indonesia Periode Mei 2016-April
2021. Inflasi secara parsial tidak berpengaruh signifikan terhadap harga saham
Perusahaan Sektor Mining (Pertambangan) Yang Terdaftar Di Bursa Efek
Indonesia Periode Mei 2016-April 2021. Bl Rate secara parsial tidak berpengaruh
signifikan terhadap harga saham Perusahaan Sektor Mining (Pertambangan) Yang
Terdaftar Di Bursa Efek Indonesia Periode Mei 2016-April 2021. Kurs USD/RP
secara parsial berpengaruh signifikan terhadap harga saham Perusahaan Sektor
Mining (Pertambangan) Yang Terdaftar Di Bursa Efek Indonesia Periode Mei
2016-April 2021.

Kata kunci: indeks mining; Inflasi, kurs USD/IDR; Bi Rate; Indeks Harga
Saham Gabungan



Abstract

The development of technology and information requires individuals or
companies to manage funds properly through investment. Investment is influenced
by several factors such as index and macroeconomic factors. This study aims to
analyze the Effect of Inflation, Bi Rate, and the USD/RP Exchange Rate on the
Share Prices of Mining Companies Listed on the Indonesia Stock Exchange for the
Period May 2016-April 2021 simultaneously or partially. Research using secondary
data includes summary information such as monthly reports obtained to assist the
research process. The object of research is the Composite Stock Price Index (JCI).
The population in the study amounted to 60 samples. The analysis technique used
is multiple linear analysis technique and hypothesis testing using t test and F test.
The results obtained are inflation, Bl Rate, and the USD/RP exchange rate
simultaneously have no significant effect on stock prices of Mining Sector
Companies (Mining) Listed in Indonesia Stock Exchange Period May 2016-April
2021. Inflation partially has no significant effect on share prices of Mining Sector
Companies Listed on the Indonesia Stock Exchange Period May 2016-April 2021.
Bl Rate partially has no significant effect on stock prices of Sector Companies
Mining Listed on the Indonesia Stock Exchange for the period of May 2016-April
2021. The USD/RP exchange rate partially has a significant effect on the stock price
of Mining Sector Companies Listed on the Indonesia Stock Exchange for the Period
of May 2016-April 2021.

Keywords: Index mining; inflation, exchange rate USD/IDR; Bi rate;
Composite Stock Price Index
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