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INTISARI

Faktor makro merupakan faktor yang berada diluaugahaan
tetapi mempunyai pengaruh terhadap kenaikan atawrpean kinerja perusahaan
baik secara langsung maupun tidak langsung. Pemelibi bertujuan untuk
mengetahui pengaruh faktor makro ekonomi yaitiasiflsuku bunga, nilai tukar,
danmarket risk terhadap harga saham sektor proeprti periode 2002-8i Bursa
Efek Indonesia. Penelitian ini dilakukan menggumakaalisis regresi berganda
dengan pengembangan asumsi klasik (Normalitas,ildliftearitas) dan uiji t, uiji

F dan Koefisien Determinasi.

Hasil penelitian adalah inflasi tidak berpengarerhadap harga
saham properti. Suku bunga, nilai tukar, daerket risk berpengaruh dan

signifikan terhadap harga saham properti.

Kata Kunci : Inflasi, Suku Bunga, Nila Tukar, Market Risk, Harga Saham

Properti.



ABSTRACT

Macro factor is a factor that exists outside thenpany, but it
influences the increase or decrease of the comparigrmance either directly or
indirectly. This research is aimed to determine d@ffect of the macro economic
(inflation, interest rate, exchange rate, and ntarisk) to the share price of
property sector on the Indonesia Stock Exchangéenperiod 2009-2012. This
research is conducted by using doubled regressimlysis with classical
assumption development (Normality, Multicolineayjtgnd hypotesis test, namely

t-Test, F-Test and Determination Coefficient.

From the analysis the result is inflation have significant effect
on the share price of property sector. Interest, takchange rate, and Market Risk

have significant effect on the share price of prypsector.

Keywords: Inflation, Interest Rate, Exchange RateMarket Risk, Share Price

of Property Sector.
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