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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis pengaruh profitabilitas, struktur modal,
resiko sistematis, nilai tukar dan inflasi terhadap harga saham selama periode 2014-
2018. Penelitian ini menggunakan metode kuantitatif. Populasi dalam penelitian. ini
adalah seluruh perusaahaan sub sektor properti dan real estate yang terdaftar di Bursa
Efek Indonesia. Teknik pemilihan sampel menggunakan metode purposive sampling.
Berdasarkan kriteria yang telah ditentukan, diperoleh 21 perusahaan sub sektor
properti dan real estate yang menjadi sampel dalam penelitian ini. Teknik analisa
data dalam penelitian ini menggunakan analisis regresi disertai uji t (uji parsial), uji F
(uji simultan), dan uji koefisien determinasi dengan bantuan perangkat lunak SPSS
versi 23. Uji asumsi klasik yang digunakan adalah uji normalitas, uji
multikolinearitas, uji heterokedastisitas, dan uji autokorelasi. Berdasarkan pengujian
statistik t menunjukkan bahwa profitabilitas, struktur modal, resiko sistematis dan
nilai tukar berpengaruh positif dan signifikan terhadap harga saham. Inflasi
berpengaruh positif tetapi tidak signifikan terhadap harga saham. Sedangkan
berdasarkan pengujian statistik F menunjukkan bahwa profitabilitas, struktur modal,
resiko sistematis, nilai tukar dan inflasi berpengaruh terhadap harga saham secara
simultan.

Kata kunci : profitabilitas, struktur modal, resiko sistematis, nilai tukar, inflasi,
harga saham
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THE INFLUENCE OF PROFITABILITY, CAPITAL STRUCTURE,
SYSTEMATIC RISK, EXCHANGE RATES, AND INFLATION ON STOCK
PRICE IN PROPERTY AND REAL ESTATE SUB SECTOR COMPANIES

LISTED ON THE INDONESIA STOCK EXCHANGE IN THE 2014-2018
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2. Dian Wismar’en, SE, MM
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BUSINESS STUDY PROGRAM OF MANAGEMENT
ABSTRACT

This study aims to analyze the effect of profitability, capital structure,
systematic risk, exchange rates, and inflation on stock price during the 2014-2018
period. This study uses quantitative methods. The population in this study are all
property and real estate sub sector companies listed on the Indonesia Stock
Exchange. The sample selection technique uses purposive sampling method. Based
on predetermined criteria, 21 property and real estate sub sector companies were
sampled in this study. To analyze the data, this research use regression analysis
followed by t-test (partial test), F-test (simultaneous test) and test coefficient of
determination with the calculation process using the SPSS software version 23. The
classic assumption test use is the normality test, multicollinearity test,
heterocedasticity test and autocorrelation test. The result of t-tset shows that
profitability, capital structure, systematic risk, exchange rates partially have a
positive and significant effect on stock price. Inflation partially have a positive effect
but not significant on stock price. Meanwhile, the result of F-test shows that
profitability, capital structure, systematic risk, exchange rates, and inflation have
effect on stock price simultaneously.
Keywords : profitability, capital structure, systematic risk, exchange rates,
inflation, stock price
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