Jumlah Investor Pasar Modal 2017-2021

7,489,337
3,880,753
2,484,354
1,619,372
1,122,668 I
T 2017 2018 2019 "~ 2020 T 2021

Gambar.1

Dana yang Diinvestasikan di Pasar Saham (Rp Triliun)

8256
024 I .............. - I
Gambar.2
:x RP6,355.65 R.c 19450 Rp6,299.54 R 975, Rp6,581.48
4000
2000  20AZ 2018 2019 2020 2021
0
1 2 3 4 5
== TAHUN == HARGA SAHAM

Gambar.3



INFLASI
(X1)

SUKU BUNGA
(x2)

HARGA SAHAM
(Y)

Earning Per
Share (EPS)
(X3)

Price Earning
Ratio (PER)
(Xa)

Gambar.4
Scatterplot
Dependent Variable: harga saham
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Gambar.5
NO KRITERIA JUMLAH
1 [Perusahaan vang terdaftar dalam index1.Q45 selama tahun 2017-2021 69
2 Perusahaan yang secara berturut-turut dari tahun 2017-2021 terdaftar dalam indeks 2%
LO45
3 [Perusahaan yang menerbitkan laporan keuangan secara lengkap selama 2017-2021 28
4 |Perusahaan yang memiliki laba bersih positif (tidak minus)selama periode 2017-2021 25
5 Perus ahaan yang meneribitkan laporan keuangan dalambentuk rupiah selama periode 24
2017-2021
Jumlah perusahaan vang menjadi sampel 24
Periode penelitian 5
Jumlah data penelitian 120

Tabel.1




No Nanma Namna Perusahaan No Nama Nama Perusahaan
1 |AKRA AKR Corporindo Thk, 13 |mnpE Indofood Sukses Makmur Thk.
2 |ANTM Aneka Tambang Tbk. 14 |inTp Indocement Tunggal Prakarsa Tbk.
3 |asu Astra Intemnational Tbk. 15 |jsmr Jasa Marga (Persero) Tbk.

4 |sBCa Bank Central Asia Tbk. 16 |g1prp Kalbe Farma Tbk.

5 |eBeNI Bank Negara Indonesia (Persero) Tbk 17 |MNeN Media Nusantara Citra Tbk.

6 |pBRI Bank Rakyat Indonesia (Persero) Tbk 18 |prBa Bukit Asam Tbk.

7 |eBTN Bank Tabungan Negara (Persero) Thk 19 |prpp PP (Persero) Tbk.

8 |sMmr1 Bank Mandiri (Persero) Tbk 20 |sMar Semen Indonesia (Persero) Thk.

9 |BsDE Bumi Serpong Damai Tbk. 21 |TIRM Telekomunikasi Indonesia (Persero) Thk.

10 |GarMm Gudang Garam Tbk. 22 |UNTR United Tractors Thk.

1 Ivsp HM. Sampoerna Thk, 23 lunwvr Unilever Indonesia Tbk.

12 |jcpp Indofood CBP Sukses Makmur Thk. 24 lwika Wijaya Karya (Persero) Thk.

Tabel.2
Variable Scale Formula Source
Inflation Ratio | inflation rate data published by Bank Indonesia on [45]
www.bi.go.id in percent, every month from 2017-2021
which is then calculated on an annual average.
Quarter Ratio | Bl rate issued by Bank Indonesia. This information is [46]
Interest obtained from www.bi.go.id. The data used is data at the
end of each month of the observation period. Interest
rates are used in percentage units, which are then
calculated on an annual average.
EPS Nominal [1]
laba bersih
- jumlah saham
PER Nominal [1]
harga saham
PER=
EPS
Stock Price | Nominal | Composite stock price index published by the Indonesia [47]
Stock Exchange.
The data used is the JCI (closing price) at the end of
each year.
Tabel.3
One-Sample Kolmogorov-Smirnov Test
Unstandardized
Residual
N 114
Normal Parameters®® Mean .0000000
Std. Deviation ~ 1993.11975052
Most Extreme Differences Absolute .076
Positive .076
Negative -.076
Test Statistic 076
Asymp. Sig. (2-tailed) 124¢




Tabel.4

Coefficients?
Collinearity Statistics

Model Tolerance VIF
1 (Constant)
inflation .538 1.860
interest rate 537 1.860
eps .768 1.301
per 761 1.314
a. Dependent Variable: stock price
Tabel.5

Model Summary®
Adjusted R Std. Error of the

Model R R Square Square Estimate Durbin-Watson
1 1.000? 1.000 1.000 .00000 1.875
a. Predictors: (Constant), per, interest rates, eps, inflation
b. Dependent Variable: stock price
Tabel.6
Coefficients?
Unstandardized Coefficients
Model B Std. Error
1 (Constant) 864.466 1316.460
inflation -165.984 317.346
interest rate -55.575 358.599
eps 12.014 1.032
per 50.640 12.498
a. Dependent Variable: stock price
Tabel.7
Coefficients?
Model t Say.
1 (Constant) .657 513
inflation -.523 .602
interest rate -.155 877
eps 11.637 .000
per 4.052 .000
a. Dependent Variable: stock price
Tabel.8
Model Summary®
Adjusted R Std. Error of the
Model R R Square Square Estimate
1 .790? .624 .609 1689.38016

a. Predictors: (Constant), per, inflation, eps, interest rates
b. Dependent Variable: stock price
Tabel.9



