ABSTRAK

Skripsi dengan judul “Pengaruh Suku Bunga, Tingkat Inflasi, dan Volume
Transaksi Terhadap Harga Saham PT Antam Tbk Periode 2018-2022” ini ditulis
olen Muna Ugi Noerlaila, NIM 126406202159, Program Studi Manajemen
Keuangan Syariah, Jurusan Bisnis dan Manajemen, Fakultas Ekonomi dan Bisnis
Islam, Universitas Islam Negeri Sayyid Ali Rahmatullah Tulungagung dengan
dosen pembimbing Ibu Lativa Hartiningtyas, M.Pd

Penelitian ini dilatarbelakangi oleh berkembangnya sarana investasi saham,
di mana hal ini banyak perusahaan bersaing meningkatkan nilai perusahaan serta
eksistensinya pada bursa sehingga investor tertarik. Namun, kondisi perekonomian
makro serta kondisi internal perusahaan dapat menjadi pertimbangan bagi investor
untuk menanamkan modalnya pada perusahaan tersebut. Tujuan penelitian ini yaitu
(1) untuk menguji pengaruh suku bunga terhadap harga saham, (2) untuk menguiji
pengaruh tingkat inflasi terhadap harga saham, (3) untuk menguji pengaruh volume
transaksi terhadap harga saham, (4) untuk menguji pengaruh suku bunga, tingkat
inflasi, dan volume transaksi terhadap harga saham

Penelitian ini menggunakan pendekatan kuantitatif dengan jenis penelitian
asosiatif. Teknik pengambilan sampel menggunakan sampel jenuh. Data yang
digunakan adalah data sekunder yang diambil dari laporan keuangan perbulan PT
Antam Tbk selama periode 2018-2022 dengan sampel PT Antam Tbk. Teknik
analisis data yang digunakan yaitu uji asumsi Klasik, uji analisis regresi linier
berganda, uji t, uji f, dan uji koefisien determinan dengan menggunakan bantuan
SPSS versi 23, dan Microsoft excel 2016

Hasil penelitian ini menunjukkan bahwa secara parsial (1) suku bunga
berpengaruh negative signifikan terhadap harga saham, (2) tingkat inflasi
berpengaruh positif signifikan terhadap harga saham, (3) volume transaksi
berpengaruh positif signifikan terhadap harga saham, (4) secara simultan suku
bunga, tingkat inflasi, dan volume transaksi berpengaruh signifikan terhadap harga
saham
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ABSTRACT

This thesis with the title "The Effect of Interest Rates, Inflation Rates, and
Transaction Volume on the Share Price of PT Antam Tbk for the 2018-2022 Period"
was written by Muna Ugi Noerlaila, NIM 126406202159, Sharia Financial
Management Study Program, Department of Business and Management, Faculty of
Economics and Islamic Business, Sayyid Ali Rahmatullah State Islamic University
Tulungagung with supervisor Mrs Lativa Hartiningtyas, M.Pd.

This research is motivated by the development of stock investment facilities,
in which many companies compete to increase the value of the company and its
existence on the stock exchange so that investors are interested. However,
macroeconomic conditions and internal conditions of the company can be a
consideration for investors to invest in the company. The objectives of this study
are (1) to examine the effect of interest rates on stock prices, (2) to examine the
effect of inflation rates on stock prices, (3) to examine the effect of transaction
volume on stock prices, (4) to examine the effect of interest rates, inflation rates,
and transaction volumes on stock prices.

This research uses a quantitative approach with an associative research
type. The sampling technique uses saturated samples. The data used is secondary
data taken from the monthly financial statements of PT Antam Tbk during the 2018-
2022 period with a sample of PT Antam Tbk. The data analysis techniques used are
classical assumption tests, multiple linear regression analysis tests, t tests, f tests,
and determinant coefficient tests using the help of SPSS version 23, and Microsoft
excel 2016.

The results of this study indicate that partially (1) interest rates have a
significant negative effect on stock prices, (2) inflation rates have a significant
positive effect on stock prices, (3) transaction volume has a significant positive
effect on stock prices, (4) simultaneously interest rates, inflation rates, and
transaction volumes have a significant effect on stock prices.
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