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ABSTRAK

PENGARUH PRICE TO BOOK VALUE, SUKU BUNGA (Bl RATE),
TINGKAT INFLASI, DAN RETURN ON ASSETS TERHADAP HARGA
SAHAM PERUSAHAAN YANG TERCATAT DI INDEKS LQ45 BURSA

EFEK INDONESIA TAHUN 2019-2022

Oleh:
Padilah Anhar
NPM: 203402516158

Tugas Akhir, dibawah bimbingan Dr. Herry Krisnandi, S.E., M.M.

Penelitian ini bertujuan untuk meneliti pengaruh Price to Book Value,
Suku Bunga (Bl Rate), Tingkat Inflasi, dan Return On Assets terhadap harga
saham perusahaan yang terdaftar di indeks LQ45 BEI selama periode 2019-2022.
Penelitian ini menggunakan metode kuantitatif, dengan populasi yang terdiri dari
semua perusahaan LQA45 yang terdaftar di Bursa Efek Indonesia (BEI) pada tahun
2019 hingga 2022. Sampel sebanyak 21 perusahaan dipilih melalui teknik
purposive sampling. Analisis data dilakukan dengan regresi linier berganda
menggunakan perangkat lunak STATA 16.

Hasil penelitian ini mengungkapkan bahwa variabel Price to Book Value,
suku bunga, dan Return On Assets memiliki pengaruh positif dan signifikan
terhadap harga saham, sedangkan variabel tingkat inflasi memiliki pengaruh
negatif dan signifikan terhadap harga saham.

Kata kunci: Price to Book Value, Suku Bunga (Bl Rate), Tingkat Inflasi, Return
On Assets, Harga Saham.



ABSTRACT

THE EFFECT OF PRICE TO BOOK VALUE, BI RATE, INFLATION RATE

AND RETURN ON ASSETS ON STOCK PRICES COMPANIES LISTED ON

THE LQ45 INDEX OF THE INDONESIA STOCK EXCHANGE FROM 2019
to 2022.

By:

Padilah Anhar

NPM: 203402516158

Final Project, under the guidance of Dr. Herry Krisnandi, S.E., M.M.

This study aims.to examine the impact of Price to Book Value, Interest
Rate (Bl Rate), Inflation Rate, and Return On Assets on the stock prices of
companies listed on the LQ45 index of the Indonesia Stock Exchange (IDX)
during the 2019-2022 period. This research employs a quantitative approach,
with the population consisting of all LQ45 companies listed on the IDX from 2019
to 2022. A sample of 21 companies was selected using purposive sampling
technique. Data analysis was conducted using multiple linear regression with the
STATA 16 software.

The results of this study reveal that the ‘variables Price to Book Value,
interest rate, and Return On Assets have a positive and significant impact on stock
prices, whereas the inflation rate variable has a negative and significant impact
on stock prices.

Keywords: Price to Book Value, Bl Rate, Inflation Rate, Return On Assets, Stock
Price.
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