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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh inflasi, earning per share
(eps), volume perdagangan saham, dan tingkat suku bunga (bi rate) terhadap
harga saham pada perusahaan sub sektor perbankan yang terdaftar di bursa efek
indonesia periode 2019-2023. Metode purposive sampling digunakan untuk
memperoleh sampel sebanyak 26 perusahaan dari populasi 47 perusahaan sub
sektor perbankan. Analisis pengujian pada penelitian ini menggunakan analisis
statistik deskriptif, uji asumsi klasik, analisis regresi linear berganda, uji hipotesis
dan uji koefisien determinasi. Hasil penelitian menunjukkan bahwa secara parsial
Inflasi, Earning Per Sahre (EPS), dan Tingkat Suku Bunga (Bl Rate) berpengaruh
positif dan signifikan terhadap Harga Saham. Sedangkan Volume Perdagangan
Saham berpengaruh negatif dan tidak signifikan terhadap Harga Saham. Secara
simultan Inflasi, Earning Per Share (EPS), Volume Perdagangan Saham, Dan
Tingkat Suku Bunga (Bi Rate) berpengaruh positif dan signifikan terhadap Harga
Saham.

Kata kunci : Inflasi, Earning Per Sahre (EPS), Volume Perdagangan Saham,
Tingkat Suku Bunga (Bl Rate), Harga Saham
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THE INFLUENCE OF INFLATION, EARNINGS PER SHARE (EPS),
STOCK TRADING VOLUME, AND INTEREST RATE (Bl RATE) ON STOCK
PRICES IN BANKING SUB-SECTOR COMPANIES LISTED ON THE
INDONESIAN STOCK EXCHANGE FOR THE 2019-2023 PERIOD

ANA FUROIDA
202111115

Supervisor: Dr. Supriyono, S.E., M.M.

UNIVERSITAS MURIA KUDUS
FACULTY OF ECONOMICS AND BUSINESS MANAGEMENT STUDY
PROGRAM

ABSTRACT

This research aims to analyze the influence of inflation, earnings per share (eps),
share trading volume, and interest rates (bi rate) on share prices in banking sub-
sector companies listed on the Indonesian Stock Exchange for the 2019-2023
period. The purposive sampling method was used to obtain a sample of 26
companies from a population of 47 banking sub-sector companies. The test
analysis in this research uses descriptive statistical analysis, classical assumption
test, multiple linear regression analysis, hypothesis testing and coefficient of
determination test. The research results show that partially Inflation, Earnings
Per Sahre (EPS), and Interest Rates (Bl Rate) have a positive and significant
effect on Stock Prices. Meanwhile, Stock Trading Volume has a negative and
insignificant effect on Stock Prices. Simultaneously Inflation, Earning Per Share
(EPS), Stock Trading Volume, and Interest Rates (Bi Rate) have a positive and
significant effect on Stock Prices.

Keywords: Inflation, Earnings Per Sahre (EPS), Stock Trading Volume,
Interest Rate (Bl Rate), Stock Price
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