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ABSTRAK

Tujuan penelitian ini adalah menganalisis inflasi, suku bunga, kurs, return
on asset (ROA) dan debt to equity ratio(DER) terhadap return saham pada
perusahaan property dan real estate yang terdaftar di BEI periode 2017-2021.
Pendekatan yang digunakan dalam penelitian ini adalah pendekatan kuantitatif.
Sampel adalah perusahaan perbankan yang terdaftar di Bursa Efek Indonesia
(BEI) berjumlah 65 perusahaan dan pengambilan sampel menggunakan teknik
purposive sampling. Teknik pengumpulan data yang digunakan dalam penelitian
ini adalah studi dokumentasi dan penelitian kepustakaan. Teknik analisis data
menggunakan analisis regresi linier berganda. Hasil penelitian menunjukkan
bahwa inflasi berpengaruh negatif terhadap return saham pada perusahaan
property dan real estate yang terdaftar di BEI periode 2017-2021. Suku bunga
berpengaruh positif terhadap return saham pada perusahaan property dan real
estate yang terdaftar di BEI periode 2017-2021. Kurs tidak berpengaruh terhadap
return saham pada perusahaan property dan real estate yang terdaftar di BEI
periode 2017-2021. Return On Asset (ROA) berpengaruh positif terhadap return
saham pada perusahaan property dan real estate yang terdaftar di BEI periode
2017-2021. Debt to Equity Ratio(DER) tidak berpengaruh terhadap return saham
pada perusahaan property dan real estate yang terdaftar di BEI periode 2017-
2021. inflasi, suku bunga, kurs, return on asset (ROA) dan debt to equity
ratio(DER )secara bersama-sama berpengaruh terhadap return saham pada
perusahaan property dan real estate yang terdaftar di BEI periode 2017-2021.

Kata Kunci : Inflasi, Suku Bunga, Kurs, Return On Asset (ROA), Debt To
Equity Ratio(DER), Return Saham.
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ABSTRACT

The purpose of this study was to analyze the effect of inflation, interest rates,
exchange rates, return on assets (ROA) and debt to equity ratio (DER) on stock
returns in the Property and Real Estate Companies Sub-Sector listed on the IDX
in 2017-2021. The approach used in this research is a quantitative approach. The
sample is a banking company. listed on the Indonesia Stock Exchange (IDX)
totaling 65 companies and taking samples using purposive sampling technique.
Data collection techniques used in this research are documentation studies and
library research. Data analysis technique using multiple linear regression
analysis. The results of the study show that inflation has a negative effect on stock
returns in property and real estate companies listed on the IDX for the 2017-2021
period. Interest rates have a positive effect on stock returns for property and real
estate companies listed on the IDX for the 2017-2021 period. Exchange rates
have no effect on stock returns for property and real estate companies listed on
the IDX for the 2017-2021 period. Return On Assets (ROA) has a positive effect
on stock returns in property and real estate companies listed on the IDX for the
2017-2021 period. The Debt to Equity Ratio (DER) has no effect on stock returns
in property and real estate companies listed on the IDX for the 2017-2021 period.
inflation, interest rates, exchange rates, return on assets (ROA) and debt to equity
ratio (DER) all affect stock returns in property and real estate companies listed
on the IDX for the 2017-2021 period.

Keywords: Inflation, Interest Rates, Exchange Rates, Return On Assets
(ROA), Debt to Equity Ratio (DER), Stock Returns.
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