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Penelitian ini untuk mengkaji pengaruh inflasi, tingkat suku bunga, nilai tukar
terhadap harga saham pada perusahaan sub sektor perbankan yang terdaftar di
bursa efek Indonesia periode 2019-2024. Data penelitian ini dapat diakses di
website resmi www.idx.co.id. Sampel pada penelitian ini sebanyak 41 perusahaan.
Alat analisis data dalam penelitian ini menggunakan metode Regresi Data Panel
dengan alat bantu aplikasi Eviews 12. Hasil penelitian yang ditemukan bahwa
Inflasi berpengaruh positif tapi tidak signifikan terhadap harga saham, Suku
Bunga berpengaruh negatif dan signifikan terhadap harga saham, Nilai Tukar
berpengaruh positif dan signifikan terhadap harga saham.

Kata kunci  : Inflasi, Suku Bunga, Nilai Tukar, dan Harga Saham.

Xvi



ABSTRACT

Name . Fadilla Putri Siregar
Study Program : Management
Title . The Effect of Inflation, Interest Rates, Exchange Rates on

Stock Prices in Banking Sub-Sector Companies Listed on
the Indonesia Stock Exchange for the 2019-2024 Period

This study is to examine the influence of inflation, interest rates, and exchange
rates on stock prices in banking sub-sector companies listed on the Indonesia
Stock Exchange for the 2019-2024 period. The data of this research can be
accessed on the official website of www.idx.co.id. The sample in this study is 41
companies. The data analysis tool in this study uses the Data Panel Regression
method with the Eviews 12 application tool. The results of the study found that
Inflation has a positive but insignificant effect on stock prices, interest rates have
a negative and significant effect on stock prices, exchange rates have a positive
and significant effect on stock prices.
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