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ABSTRAK

Saham ialah salah satu dari beberapa komponen investasi yang terdapat di dalam
bursa efek Indonesia dan akhir-akhir ini semakin dilirik oleh kalangan muda.
Saham disebut sebagai satuan nilai atau catatan pembukuan kepemilikan
seseorang terhadap sebuah perusahaan. Di Indonesia sendiri ada lebih dari 1 juta
investor yang menggunakan uangnya untuk berinvestasi di pasar saham. Inflasi
sendiri ialah suatu kondisi yang memperlihatkan kenaian harga secara terus
menerus dan mengakibatkan melemahnya nilai mata uang suatu negara.
Merupakan suatu hal baik jika kondisi inflasi suatu negara stabil karena hal
tersebut juga berpengaruh pada tingkat nilai tukar suatu negara. Penelitian ini
bertujuan untuk mengetahui pengaruh tingkat inflasi, nilai tukar dan ukuran
perusahaan pada harga saham perusahaan di bursa efek Indonesia. Populasi dalam
penelitian ada 44 perusahaan, dengan metode pemilihan sampel yaitu purposive
sampling dengan menggunakan kriteria-kriteria khusus sehingga didapatkan 20
sampel perusahaan. Hasil penelitian menunjukan inflasi, dan nilai tukar secara
parsial tidak berpengaruh terhadap harga saham sedangkan ukuran perusahaan
secara parsial memiliki pengaruh dan signifikan terhadap harga saham. Namun
inflasi, nilai tukar dan ukuran perusahaan secara simultan berpengaruh signifikan
terhadap harga saham.

Kata kunci : Ukuran Perusahaan, nilai tukar, inflasi, harga saham



ABSTRACT

There are various variabtions that can be used by a person to take advantage of
idle cash. Cash in questios is chash that is only stored in banks or has no
economic benefits within a certain period of time. One way to invest in stocks.
Shares are one of several investment component contained in the Indonesian stock
exchang and are increasingly being ogled by young people. Shares are refereed to
as a unit of value or a record of a person’s owenership of a company. In
Indonesia, there are more than one million investors who use their money in the
stock market. Inflation itself is a condition that shows a continuous increase in
price and causes a weakening of the value of a country’s currency. It is a good
thing if inflation condition of a country is stable because it also affect the
exchange rate of a country. This study aims to determine the effect of inflation
rate, exchange rate and firm size on the company’s stock price on the Indonesian
stock exchange. The population in this study were 44 companies, with a sample
selection method, namely purposive sampling using special criterias so that 20
samples of companies were obtained. The results show that inflation and
exchange rates partially have no effect on stock prices, while firm size partially
has a significant effect on stock price. However inflation, exchange rate and firm
size simultaneously have significant effect on stock prices.

Keywords: Firms size, exchange rate, inflation, stock prices
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