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ABSTRAK

Seltia Triska Pobela. 931 415 065. 2019. Pengaruh Inflasi, Kurs dan Tingkat
suku Bunga Terhadap Harga Saham Bank BUMN yang terdaftar di Bursa Efek
Indonesia Periode 2013-2017. Skripsi, Program Studi S1 Manajemen, Jurusan
Manajemen, Fakultas Ekonomi, Universitas Negeri Gorontalo, dibawah
bimbingan Bapak Dr. Hais Dama, SE., M.Si selaku pembimbing | dan Ibu
Herlina Rasjid, SE., MM selaku pembimbing II.

Penelitian ini bertujuan untuk mengetahui pengaruh Inflasi, Kurs, dan Tingkat
Suku Bunga terhadap harga saham Bank BUMN yang terdaftar di Bursa Efek
Indonesia periode 2013-2017. Metode penelitian yang digunakan adalah metode
kuantitatif. Sampel yang digunakan dalam penelitian ini terdiri dari 4 perusahaan
Bank BUMN vyang listing di Bursa Efek Indonesia periode 2013-2017. Data
yang digunakan adalah data sekunder yang di publikasikan di Bursa Efek
Indonesia dan Di Bank Indonesia. Teknik analisis yang digunakan yaitu uji
normalitas, analisis regresi berganda dan pengujian hipotesis yang menggunakan
uji t dan uji f.

Hasil penelitian menunjukkan bahwa secara parsial Inflasi tidak berpengaruh
terhadap harga saham bank bumn yaitu BNI, BRI, BTN dan Mandiri, Kurs
berpengaruh terhadap harga saham bank bumn yaitu BNI dan BRI dan tidak
berpengaruh terhadap harga saham bank bumn yaitu BTN dan Mandiri dan
Tingkat Suku Bunga tidak berpengaruh terhadap harga saham bank bumn yaitu
BNI, BRI, BTN dan Mandiri. Secara simultan Inflasi, Kurs dan Tingkat Suku
Bunga berpengaruh secara bersama-sama terhadap harga saham.
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ABSTRACT

Seltia Triska Pobela. 931 415 065. 2019. The Effect of Inflation, Exchange Rate, and
Interest Rate toward the Stock Price of State-owned Banks Listed in Indonesia Stock
Exchange Period of 2013-2017. Skripsi, Bachelor of Management Study Program,
Department of Management, Faculty of Economics, State University of Gorontalo.
The principal supervisor is Dr. Hais Dama, S.E., M.Si. and the co-supervisor is
Herlina Rasjid, SE., MM.

This research aims to find out The Effect of Inflation, Exchange Rate, and Interest
Rate toward the Stock Price of State-owned Banks Listed in Indonesia Stock
Exchange Period of 2013-2017. The research method is a quantitative method. The
sample consists of 4 companies of State-owned Bank listed in Indonesia Stock
Exchange Period of 2013-2017. The data used is secondary data, which is published
in the Indonesia Stock Exchange and Bank Indonesia. The technique of analysis
applies a normality test, multiple regression analysis, and hypothesis test using t-test
and ftest.

The findings show that partially inflation does not affect the stock price of State-
owned Banks such as BNI, BRI, BTN, and Mandiri. Then, the exchange rate affects
the stock price of State-owned Banks such as BNI and BRI, while it does not affect
the stock price of State-owned Banks such as BTN and Mandiri. Lastly, the interest
rate does not affect the stock price of State-owned Banks such as BNI, BRI, BTN,
and Mandiri. Simultaneously, the inflation, exchange rate, and interest rate affect the
stock price. X ‘
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