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ABSTRAK 

Tesis Berjudul ”Pengaruh  Kurs,  Inflasi, Profitabilitas Dan Solvabilitas 

Terhadap Harga Saham Pada Perusahaan Sektor Teknologi Sub Sektor 

Perangkat Lunak Dan Jasa Teknologi Informasi Yang Terdaftar Di Bursa Efek 

Indonesia Tahun 2021-2023” ditulis oleh Maria Adriani Bupu NIM : 811231011, 

dibimbing oleh Ibu Yolinda Yanti Sonbay, SE,M.Sc selaku Dosen Pembimbing 1 

dan  Dr. Stanis Man, SE., M.Si selaku Dosen Pembimbing 2 

Tujuan penelitian ini adalah untuk mengetahui: 1) apakah kurs berpengaruh 

signifikan terhadap harga saham. 2) apakah inflasi berpengaruh signifikan terhadap 

harga saham. 3) apakah profitabilitas berpengaruh signifikan terhadap harga saham. 

4) apakah solvabilitas berpengaruh signifikan terhadap harga saham. 5) apakah  

kurs, inflasi, profitabilitas, solvabilitas berpengaruh simulantan terhadap harga 

saham. 

Penelitian ini menggunakan metode kuantitatif dan berdasarkan sumbernya 

adalah data sekunder. Teknik pengambilan sampel menggunakan purposive 

sampling yaitu 11 perusahaan yang terdaftar pada Bursa Efek Indonesia. Alat 

analisis yang digunakan adalah eviews 12. Dalam penelitian ini  menggunakan 

analisis regresi data panel dengan model yang terpilih yaitu random effect model 

Hasil peneltian menunjukkan bahwa kurs berpengaruh negatif signifikan  

terhadap harga saham, inflasi berpengaruh negative signifikan  terhadap harga 

saham, profitabilitas (return on equity) berpengaruh  positif signifikan  terhadap 

harga saham dan solvabilitas (debt to equity ratio) berpengaruh positif signifikan  

terhadap harga saham serta secara simultan kurs,inflasi,profitabilitas dan 

solvabilitas berpengaruh signifikan terhadap harga saham. 

Saran yang diberikan yaitu kepada investor untuk melakukan investasi pada 

saham perlu melihat empat faktor ini yaitu kurs,inflasi,profitabilitas,dan solvabilita, 

bagi perusahaan agar perlu memperahatikan perkembangan-perkembangan atau 

perubahan - perubahan ekonomi serta meningatakan kinerja  perusahaan lebih baik 

lagi. 

 

Kata kunci: Harga Saham,Kurs,Inflasi,Profitabilias,Dan Solvabiltas  
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                                   ABSTRACT 

The thesis entitled “The Influence of Exchange Rate, Inflation, 

Profitability, and Solvency on Stock Prices in the Technology Sector of the 

Software and Information Technology Services Subsector Listed on the 

Indonesia Stock Exchange for the Period 2021–2023” was written by Maria 

Adriani Bupu (Student ID: 811231011), under the supervision of Mrs. Yolinda 

Yanti Sonbay, SE., M.Sc as the First Advisor, and Dr. Stanis Man, SE., M.Si as the 

Second Advisor. 

The purpose of this study is to determine: (1) whether the exchange rate has 

a significant effect on stock prices, (2) whether inflation has a significant effect on 

stock prices, (3) whether profitability has a significant effect on stock prices, (4) 

whether solvency has a significant effect on stock prices, and (5) whether exchange 

rate, inflation, profitability, and solvency simultaneously affect stock prices. 

This study employs a quantitative method and uses secondary data. The 

sampling technique applied was purposive sampling, involving 11 companies listed 

on the stock exchange. The analytical tool used was Eviews 12. Panel data 

regression analysis was conducted, and the chosen model was the random effect 

model. 

The results show that the exchange rate has a negative effect on stock prices, 

inflation has a negative effect on stock prices, profitability (return on equity) has a 

positive effect on stock prices, and solvency (debt to equity ratio) has a positive 

effect on stock prices. Additionally, exchange rate, inflation, profitability, and 

solvency simultaneously have a significant effect on stock prices. 

The suggestions provided are: for investors, it is important to consider these 

four factors exchange rate, inflation, profitability, and solvency before investing in 

stocks; and for companies, it is essential to pay attention to economic developments 

or changes and to improve their performance. 

Keywords: Stock Price, Exchange Rate, Inflation, Profitability, Solvency 
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