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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis pengaruh Kurs Rupiah Suku
Bunga dan Inflasi terhadap return saham perusahaan Food and Beverage yang
terdaftar di Bursa Efek Indonesia tahun 2017-2022. Dalam penelitian ini sampel
ditentukan menggunakan teknik purposive sampling. Penggunaan sampel dalam
penenlitian ini berjumlah dua puluh satu perusahaan Food and Beverage yang
terdaftar di Bursa Efek Indonesia tahun 2017-2022. Berdasarkan hasil perhitungan
yang telah dilakukan, menunjukkan hasil bahwa Kurs Rupiah berpengaruh positif
dan signifikan terhadap return saham, berbeda halnya dengan suku bunga
menunjukkan hasil tidak berpengaruh dan tidak signifikan terhadap return saham
dan 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 : Kurs Rupiah, Suku Bunga, Inflasi, Return Saham
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RATESAND INFLATION ON SHARE RETURNS OF FOOD
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ABSTRACTION

This research aims to analyze the influence of the Rupiah Exchange Rate, Interest
Rates and Inflation on stock returns of Food and Beverage companies listed on
the Indonesia Stock Exchange in 2017-2022. In this research the sample was
determined using a purposive sampling technique. The sample used in this
research was twenty-one Food and Beverage companies listed on the Indonesia
Stock Exchange in 2017-2022. Based on the results of the calculations that have
been carried out, the results show that the Rupiah exchange rate has a positive
and significant effect on stock returns, in contrast to the interest rate which shows
that the results have no effect and are not significant on stock returns and
inflation has a positive and significant effect on stock returns. Based on the
numbers and calculation results which includes all variables together which have
an influence on stock returns.

Keywords: Rupiah Exchange Rate, Interest Rates, Inflation, Stock Returns
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