ABSTRAK
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A. Tenri Syahriani

Penelitian ini bertujuan untuk mengetahui pengaruh Inflasi dan Tingkat
Suku Bunga terhadap Return Saham pada perusahaan pembiayaan yang
terdaftar di Bursa Efek Indonesia (BEIl). Populasi dalam penelitian ini yaitu
sebanyak 19 perusahaan pembiayaan. Teknik pengambilan sampel
menggunakan purposive sampling, berdasarkan kriteria yang telah ditetapkan
diperoleh jumlah sampel 7 perusahaan pembiayaan.

Jenis penelitian ini menggunakan metode kuantitatif analisis regresi linear
berganda dengan uji hipotesis dan koefisien determinasi. Menggunakan
perhitungan statistik melalui Statistical Package for the Social Science (SPSS)
versi 25. Haslil penelitian menunjukkan bahwa Inflasi tidak berpengaruh signifikan
terhadap return saham sedangkan Tingkat Suku Bunga berpengaruh positif
signifikan terhadap return saham.
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ABSTRACT

Desy Purwanda, 2023. The Influence of Inflation and Interest Rates on Stock
Returns at Financing Companies Registered on the Indonesia Exchange
(IDX). Thesis. Department Of Management, Faculty of Economics and
Business, University of Muhammadiyah Makassar. Supervised By : Abdul
Muttalib and A. Tenri Syahriani

This study aims to determine the effect of inflation and interest rates on
stock returns in finance companies listed on the Indonesia Stock Exchange (IDX).
The population in this study are 19 finance companies. The sampling technique
used purposive sampling, based on predetermined criteria obtained a sample of
7 financing companies.

This type of research uses quantitative methods of multiple linear
regression analysis with hypothesis testing and the coefficient of determination.
Using statistical calculations through Statistical Package for the Social Science
(SPSS) version 25. The results showed that inflation had no significant effect on
stock returns, while interest rates had a significant positive effect on stock
returns.
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