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Tujuan dari kajian ini yaitu untuk memahami pengaruh variabel makro ekonomi
yaitu Inflasi, Nilai Tukar Rupiah dan Harga Emas terhadap Harga Saham
Perusahaan Sektor Transportasi Logistik Indonesia. Jenis penelitian yang
digunakan adalah penelitian eksplanatori dengan pendekatan kuantitatif. Jenis data
yang digunakan yaitu data sekunder dengan sampel yang digunakan sebanyak 75
sampel. Teknik pengumpulan data yang digunakan yaitu studi dokumentasi.
Variabel independen dalam penelitian ini adalah Inflasi, Nilai Tukar Rupiah, dan
Harga Emas. Ukuran Perusahaan sebagai variabel kontrol, dan Harga Saham
menjadi variabel dependen. Pada penelitian ini menggunakan analisis statistik
inferensial dan analisis regresi linear berganda. Secara parsial ditemukan Inflasi dan
Harga Emas berpengaruh negatif signifikan sedangkan Nilai Tukar Rupiah dan
Ukuran Perusahaan tidak berpengaruh signifikan terhadap Harga Saham
Perusahaan Transportasi Logistik. Secara simultan ditemukan variabel Inflasi, Nilai
Tukar Rupiah, Harga Emas dan Ukuran Perusahaan berpengaruh positif signifikan.
Kesimpulan dari penelitian ini yaitu faktor-faktor ekonomi makro dan karakteristik
perusahaan harus dipertimbangkan secara bersamaan untuk memahami dinamika
harga saham khususnya pada perusahaan sektor transportasi logistik.
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ABSTRACT

ANALYSIS OF THE EFFECT OF INFLATION, RUPIAH AND EXCHANGE
RATE THE PRICE OF GOLD IS REGARDLESS OF THE COMPANY'S
STOCK PRICE LOGISTICS TRANSPORTATION SECTOR
IN INDONESIA YEAR 2019-2023

By
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The aim of this study is to understand the influence of macroeconomic variables,
namely Inflation, Rupiah Exchange Rate and Gold Prices on Share Prices of
Indonesian Logistics Transportation Sector Companies. The type of research used
is explanatory research with a quantitative approach. The type of data used is
secondary data with 75 samples used. The data collection technique used is
documentation study. The independent variables in this research are inflation,
Rupiah exchange rate and gold price. Company Size is the control variable, and
Share Price is the dependent variable. This research uses inferential statistical
analysis and multiple linear regression analysis. Partially, it was found that
inflation and gold prices had a significant negative effect, while the Rupiah
exchange rate and company size did not have a significant effect on stock prices of
logistics transportation companies. Simultaneously, it was found that the variables
Inflation, Rupiah Exchange Rate, Gold Price and Company Size had a significant
positive effect. The conclusion of this research is that macroeconomic factors and
company characteristics must be considered simultaneously to understand share
price dynamics, especially in companies in the logistics transportation sector.
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