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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis pengaruh profitabilitas, suku
bunga BI, nilai tukar rupiah dan Inflasi terhadap return saham industi
pertamabangan batu bara tahun 2017-2021. Dalam penelitian ini sampel
ditentukan menggunakan teknik purposive sampling. Penggunaan sampel dalam
penenlitian ini berjumlah dua puluh perusahaan industri pertambangan batu bara
pada tahun 2017-2021. Berdasarkan hasil perhitungan yang telah dilakukan,
menunjukkan hasil bahwa profitabilitas berpengaruh positif dan signifikan
terhadap return saham, berbeda halnya dengan suku bunga Bl menunjukkan hasil
negatif dan tidak signifikan terhadap return saham dan nilai tukar rupiah negatif
dan tidak signifikan terhadap return saham sedangkan inflasi berpengaruh positif
dan signifikan terhadap return saham, Berdasarkan jumlah dan hasil perhitungan
yang mencakup seluruh variabel secara bersama-sama memiliki pengaruhterhadap
return saham.

Kata Kunci : Profitabilitas, Suku Bunga BI, Nilai Tukar Rupiah, Inflasi, Return
Saham
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ABSTRACTION

This study aimed to analyze the effect of profitability, Bl interest rates, the
rupiah exchange rate and inflation on stock returns in the coal mining industry in
2017-2021. Determination of the sample in this study used a purposive sampling
technique. The number of samples used in this research is twenty companies
engaged in the coal mining industry which are listed on the Indonesia Stock
Exchange in 2017-2021. Based on the results of the calculations that have been
done, the results showed that profitability had a positive and significant effect on
stock returns, the Bl interest rate had a negative and insignificant effect on stock
returns, the rupiah exchange rate had a negative and insignificant effect on stock
returns, inflation had a positive and significant effect on returns shares, based on
the number and results of the calculation which included all variables together
have an influence on stock returns..

Keywords: Profitability, BI Interest Rate, Rupiah Exchange Rate, Inflation, Stock
Return
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