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ABSTRAK 

  Penelitian ini dilatarbelakangi oleh fluktuasi kondisi makroekonomi 

Indonesia pada periode 2021–2024 yang ditandai oleh perubahan inflasi, suku 

bunga, dan nilai tukar pascapandemi Covid-19. Perubahan variabel tersebut 

berpengaruh terhadap stabilitas pasar modal dan keputusan investor dalam 

melakukan investasi saham. Penelitian ini bertujuan untuk menganalisis pengaruh 

inflasi, suku bunga, dan nilai tukar terhadap investasi saham di Indonesia. 

  Metode penelitian yang digunakan adalah pendekatan kuantitatif dengan 

jenis penelitian Deskriptif. Data yang digunakan merupakan data sekunder periode 

2021–2024 yang diperoleh dari Bank Indonesia, Bursa Efek Indonesia, dan Badan 

Pusat Statistik. Analisis data dilakukan menggunakan regresi linier berganda 

dengan bantuan SPSS. 

  Hasil penelitian menunjukkan bahwa secara parsial inflasi, suku bunga, dan 

nilai tukar berpengaruh positif terhadap investasi saham. Secara simultan, ketiga 

variabel tersebut juga memiliki pengaruh signifikan terhadap investasi saham di 

Indonesia. 

  Berdasarkan hasil tersebut, investor disarankan untuk memperhatikan 

kondisi makroekonomi dalam pengambilan keputusan investasi, sedangkan peneliti 

selanjutnya diharapkan dapat menambah variabel dan periode penelitian. 

Kata Kunci : Inflasi, Suku Sunga, Nilai Tukar, Investasi Saham. 

 

 

 

 

 

 

 

 

 



 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 

 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
  

http://digilib.uinsa.ac.id/ http://digilib.uinsa.ac.id/ http://digilib.uinsa.ac.id/  

 
 

vii 

 

ABSTRACT 

  This research is motivated by fluctuations in Indonesia's macroeconomic 

conditions in the 2021–2024 period, characterized by changes in inflation, interest 

rates, and exchange rates following the COVID-19 pandemic. These changes 

impact capital market stability and investor decisions regarding stock investments. 

This study aims to analyze the impact of inflation, interest rates, and exchange rates 

on stock investment in Indonesia. 

  The research method used is a quantitative approach with a descriptive 

approach. The data used is secondary data for the 2021–2024 period obtained from 

Bank Indonesia, the Indonesia Stock Exchange, and the Central Statistics Agency. 

Data analysis was performed using multiple linear regression with SPSS. 

  The research results show that inflation, interest rates, and exchange rates 

partially have a positive effect on stock investment. Simultaneously, these three 

variables also have a significant influence on stock investment in Indonesia. 

  Based on these results, investors are advised to pay attention to 

macroeconomic conditions in making investment decisions, while future 

researchers are expected to add variables and research periods. 

Keywords: Inflation, Interest Rate, Exchange Rate, Stock Investment. 
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