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ABSTRAKSI 

Penelitian ini bertujuan untuk meneliti pengaruh suku bunga, inflasi, nilai 

tukar dan volume perdagangan terhadap return saham. Populasi dalam penelitian 

adalah 45 perusahaan perbankan yang terdaftar di Bursa Efek Indonesia tahun 

2014-2018. Pengambilan sampel menggunakan teknik purposive sampling dimana 

data dikumpulkan  berdasarkan kriteria tertentu selama 5 tahun dengan jumlah 

sampel 18 perusahaan. Metode analisis data yang digunakan dalam penelitian ini 

adalah analisis regresi linear berganda.  Hasil penelitian menunjukkan bahwa 

secara parsial suku bunga, inflasi dan nilai tukar tidak berpengaruh terhadap 

return saham, sedangkan volume perdagangan berpengaruh positif signifikan 

terhadap return saham. 

Kata kunci : Return Saham, Suku Bunga, Inflasi, Nilai Tukar, Volume 

Perdagangan. 
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ABSTRACT 

This research aims to investigate influences of interest rate, inflation, 

exchange rate, and trading volume to return on asset. The population of this 

research consisted of 45 banking companies listed in IDX from 2014 - 2018. The 

sample was taken by purposive sampling in which the data was collected by 

certain criteria within 5 year with 18 companies as the samples. The data analysis 

method was multiple linear regression analysis.  The results showed that 

partially, the interest rate, inflation, and exchange rate did not influence stock 

return. Meanwhile, the trading volume positively and significantly influence stock 

return. 

Keywords: Stock Return, Interest Rate, Inflation, Exchange Rate, Trading Volume 
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