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ABSTRAK 

Pada ekonomi modern, harga saham terjadi melalui interaksi antara permintaan dan 

penawaran di pasar modal. Sentimen investor, yang mencerminkan pandangan 

pasar terhadap kondisi ekonomi dan kinerja perusahaan, memiliki potensi untuk 

memengaruhi harga saham. Penelitian ini bertujuan untuk mengetahui pengaruh 

antara, Nilai Tukar, Suku Bunga, Return on Equity dan Current Ratio dengan Harga 

Saham Perusahaan Sektor Transportasi dan Logistik. Penelitian ini menggunakan 

pendekatan kuantitatif dan teknik analisis regresi data panel dengan 

menggabungkan data cross section dan time series. Pengolahan data dilakukan 

menggunakan aplikasi Microsoft Excel dan Econometric Views Student Version 

(EViews) 12. Data sekunder dalam penelitian ini mencakup informasi dari laporan 

keuangan tahunan perusahaan sektor transportasi dan logistik untuk periode 2018-

2022 yang telah melewati proses audit dan dipublikasikan di situs resmi Bursa Efek 

Indonesia, serta di situs resmi masing-masing perusahaan. Sumber informasi terkait 

nilai tukar (kurs) dan suku bunga diperoleh dari situs resmi Bank Indonesia. 

Informasi data harga saham diperoleh dari tabel data historis yang diakses melalui 

situs resmi Bursa Efek Indonesia. Populasi penelitian ini sebanyak 37 perusahaan, 

sedangkan sampelnya adalah 12 perusahaan. Hasil analsis dari pengujian secara 

parsial (uji t) Suku Bunga dan Nilai Tukar berpengaruh negatif dan signifikan, 

Return on Equity berpengaruh positif dan signifikan, serta Current Ratio tidak 

berpengaruh signifikan, terhadap Harga Saham Perusahaan Sektor Transportasi dan 

Logistik. 

Kata kunci : Nilai Tukar, Suku Bunga, Return on Equity, Current Ratio, Harga 

Saham 
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ABSTRACT 

In the modern economy, stock prices are determined through the interaction 

between demand and supply in the capital market. Investor sentiment, which 

reflects the market’s view of economic conditions and company performance, has 

the potential to influence stock prices. This study aims to examine the impact of 

Exchange Rates, Interest Rates, Return on Equity (ROE), and Current Ratio (CR) 

on the stock prices of companies in the Transportation and Logistics sector. The 

research utilizes a quantitative approach and panel data regression analysis, 

combining cross-sectional and time series data. Data processing was done using 

Microsoft Excel and Econometric Views Student Version (EViews) 12 applications. 

The secondary data for this study includes annual financial statements from 

transportation and logistics companies for the period 2018-2022, which have been 

audited and published on the official website of the Indonesia Stock Exchange and 

each company's official site. Information on exchange rates and interest rates is 

sourced from the official website of Bank Indonesia. Stock price data is obtained 

from historical data tables accessed via the Indonesia Stock Exchange’s official 

website. The study population consists of 37 companies, with a sample of 12 

companies. The results from the partial test (t-test) indicate that Interest Rates and 

Exchange Rates have a negative and significant impact, ROE has a positive and 

significant impact, while CR does not have a significant impact on the stock prices 

of companies in the Transportation and Logistics sector. 

Keywords: Exchange Rate, Interest Rate, Return on Equity, Current Ratio, , 

Stock Price 


