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ABSTRAK

Harga saham perusahaan dipengaruhi oleh beberapa faktor seperti inflasi, kurs
dan suku bunga. Penelitiaan ini bertujuan untuk mengetahui pengaruh inflasi, kurs dan
suku bunga terhadap harga saham pada perusahaan manufaktur subsektor makanan
dan minuman yang terdaftar di BEI. Metode pengambilan sampel menggunakan metode
purposive sampling, dengan pengambilan sampel sebanyak 14 perusahaan manufaktur
subsektor makanan dan minuman yang terdaftar di BEI pada tahun 2019-2021. Teknik
pengumpulan data dalam penelitian ini diambil dari situs resmi Bursa Efek Indonesia.
Metode pendekatan penelitian yaitu kuantitatif, dan teknik analisis yang digunakan dalam
penelitian ini adalah statistik deskriptif, pengujian asumsi Kklasik, uji regresi linier
berganda, uji koefisien determinasi, dan uji hipotesis. Hasil penelitian menunjukan bahwa
inflasi dan nilai tukar berpengaruh negatif dan tidak signifikan sedangkan suku bunga
berpengaruh negatif signifikan terhadap harga saham perusahaan manufaktur subsektor
makanan dan minuman.

Kata kunci : inflasi, kurs, suku bunga dan harga saham.
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ABSTRACT

The company's stock price is influenced by several factors such as inflation,
exchange rates and interest rates. This study aims to determine the effect of inflation,
exchange rates and interest rates on stock prices in food and beverage sub-sector
manufacturing companies listed on the IDX. The sampling method used a purposive
sampling method, taking a sample of 14 food and beverage manufacturing companies
listed on the IDX in 2019-2021. The data collection technique in this study was taken from
the official website of the Indonesia Stock Exchange. The research approach method is
quantitative, and the analytical techniques used in this study are descriptive statistics,
classical assumption testing, multiple linear regression testing, coefficient of
determination testing, and hypothesis testing. The results showed that inflation and the
exchange rate had a negative and insignificant effect, while interest rates had a
significant negative effect on the stock prices of manufacturing companies in the food and
beverage sub-sector.

Keyword : inflation, exchange rates, interest rates, and stock prices
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