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ABSTRAKSI 

VANNY RAHMA YULIANTI,  PENGARUH HARGA MINYAK DUNIA, 

SUKU BUNGA, NILAI TUKAR RUPIAH, DAN FOREIGN DIRECT 

INVESMENT TERHADAP HARGA SAHAM (Studi Empiris Terhadap 

Perusahaan Sektor Energi di Bursa Efek Indonesia Periode Tahun 2019-2023). 

Ekonomi memainkan peran vital dalam kemampuan suatu negara, dalam era 

globalisasi kekuatan ekonomi menentukan daya saing internasional negara, 

termasuk keterlibatan dalam perdagangan global. Pasar modal menjadi elemen 

penting dalam perekonomian, menyediakan pendanaan bagi perusahaan untuk 

ekspansi usaha serta dapat mendorong masyarkat untuk mengelola keungannya 

dalam bentuk investasi saham. Adanya ketidakpastian pada harga saham 

mendorong investor membutuhkan informasi sebagai dasar pengambilan 

keputusan. Penelitian ini bertujuan untuk mengetahui pengaruh harga minyak 

dunia, suku bunga, nilai tukar rupiah, dan foreign direct invesment terhadap harga 

saham sektor energi di Bursa Efek Indonesia. Penelitian ini menggunakan metode 

asosiatif dengan pendekatan kuantitatif menggunkan data sekunder. Populasi 

penelitian sebanyak 88 perusahaan. Pengambilan sampel menggunakan teknik 

purposive sampling sehingga memperoleh 24 perusahaan. Data sekunder dianalisis 

menggunakan uji asumsi klasik dan teknik analisis regresi linier berganda dengan 

didukung software SPSS. Hasil uji simultan menyatakan bahwa harga minyak 

dunia, suku bunga, nilai tukar rupiah, dan foreign direct invesment berpengaruh 

positif signifikan terhadap harga saham sektor energi. Hasil uji parsial menyatakan 

bahwa harga minyak dunia, suku bunga, nilai tukar rupiah, dan foreign direct 

invesment berpengaruh positif signifikan terhadap harga saham sektor energi.  

Kata kunci: Harga Minyak Dunia, Suku Bunga, Nilai Tukar Rupiah, Dan Foreign 

Direct Invesment, Harga Saham 
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ABSTRACT 

VANNY RAHMA YULIANTI, THE EFFECT OF GLOBAL OIL PRICES, 

INTEREST RATES, RUPIAH EXCHANGE RATE, AND FOREIGN 

DIRECT INVESTMENT ON STOCK PRICES (An Empirical Study on 

Energy Sector Companies on the Indonesia Stock Exchange for the 2019-2023 

Period). 

The economy plays a vital role in a country's ability, in the era of globalization 

economic strength determines the country's international competitiveness, 

including involvement in global trade. The capital market is an important element 

in the economy, providing funding for companies for business expansion and can 

encourage people to manage their finances in the form of stock investment. The 

uncertainty in stock prices encourages investors to need information as a basis for 

decision making. This study aims to determine the effect of world oil prices, interest 

rates, rupiah exchange rates, and foreign direct investment on energy sector stock 

prices on the Indonesia Stock Exchange. This study uses an associative method with 

a quantitative approach using secondary data. The research population was 88 

companies. Sampling using purposive sampling technique so as to obtain 24 

companies. The research data is in the form of monthly time series data from 

January 2019 to December 2023 as much as 60 data. Secondary data was analyzed 

using the classical assumption test and multiple linear regression analysis 

techniques supported by SPSS software. The simultaneous test results state that 

world oil prices, interest rates, rupiah exchange rates, and foreign direct investment 

have a significant positive effect on energy sector stock prices. Partial test results 

state that world oil prices, interest rates, rupiah exchange rates, and foreign direct 

investment have a significant positive effect on energy sector stock prices 

Keywords: World Oil Price, Interest Rate, Rupiah Exchange Rate, Foreign Direct 

Investment, Stock Price 

 


