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ABSTRAK

Latar belakang penelitian ini adalah adanya guncangan harga saham industri
makanan dan minuman di BEI pada tahun 2006-2021, serta adanya gap penelitian
terdahulu mengenai pengaruh inflasi, suku bunga, dan produk domestik bruto
terhadap harga saham. Tujuan penelitian ini adalah untuk mengetahui pengaruh
dari variabel inflasi, suku bunga, dan produk domestik bruto terhadap harga
saham pada industri makanan dan minuman yang terdaftar di BEI pada tahun
2006-2021. Metode yang digunakan adalah penelitian kuantitatif metode survey
dengan teknik analisis vector error correction model (vecm). Penelitian ini
menggunakan data bulanan selama periode 2006-2021. Hasil penelitian
menunjukkan bahwa inflasi berpengaruh negatif terhadap harga saham industri
makanan dan minuman di BEI dalam jangka panjang, sedangkan dalam jangka
pendek tidak berpengaruh. Suku bunga dan produk domestik bruto dalam jangka
panjang maupun jangka pendek tidak berpengaruh terhadap harga saham industri
makanan dan minuman di BEL

Kata Kunci : Inflasi, Suku Bunga, Produk Domestik Bruto, Harga Saham.
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Arif Hidayat (1607702). '""The Effect of Macroeconomic Factors on Stock
Prices in the Food and Beverage Industry Listed on the IDX in 2006-2021
(using the VECM approach)''. Under the Guidance of Advisor I : Dr. Kusnendi,
MS., and Advisor II : Dr. Navik Istikomah, M.Si.

ABSTRACT

The background of this studied was found stock price shocks of the food and
beverage industry on the IDX that occurred in 2006-2021, as well as previous
research gaps regarding the effect of inflation, interest rates, and gross domestic
product on stock prices. The purpose of this studied was to determine the effect of
inflation, interest rates, and gross domestic product on stock prices in the food
and beverage industry listed on the IDX in 2006-2021. The method used was
quantitative research survey method with the vector error correction model
(VECM) analysis technique. This studied used monthly data for the period 2006-
2021. The results showed that inflation had a negative effect on the stock price of
the food and beverage industry on the IDX in the long term, while in the short
term it had no effect. Interest rates and gross domestic product in the long term
and short term had no effect on the stock price of the food and beverage industry
on the IDX.

Keywords : Inflation, Interest Rates, Gross Domestic Product, Stock Prices.
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