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ABSTRAK 

 

Penelitian ini  bertujuan untuk untuk menganalisis pengaruh faktor 

ekonomi makro yaitu risiko sistematis, inflasi, bi rate dan kurs serta kinerja 

keuangan seperti DER, EPS, ROE terhadap return saham sektor industri dasar dan 

kimia yang terdaftar di Bursa Efek Indonesia (BEI). Teknik pengambilan sampel 

menggunakan purposive sampling. Teknik analisis yang digunakan adalah regresi 

linier berganda. Hasil penelitian Variabel faktor ekonomi makro yang diukur 

dengan bi rate berpengaruh terhadap return saham, sedangkan faktor ekonomi 

makro yang diukur dengan risiko sistematis, inflasi, dan kurs tidak berpengaruh 

signifikan terhadap return saham pada peru  sahaan Industri Dasar dan Kimia di 

Bursa Efek Indonesia. Variabel kinerja keuangan yang diukur dengan earning per 

share dan debt to equity ratio berpengaruh signifikan terhadap return saham, 

sedangkan kinerja keuangan yang diukur return on equity tidak berpengaruh 

terhadap return saham pada Perusahaan Industri Dasar dan Kimia di Bursa Efek 

Indonesia. 

 

Kata Kunci: Ekonomi Makro, Kinerja Keuangan, Return Saham 
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ABSTRACK 

 

This study aims to analyze the influence of macroeconomic factors, namely 

systematic risk, inflation, bi rate and exchange rates as well as financial 

performance such as DER, EPS, ROE on stock returns of basic and chemical 

industry sectors listed on the Indonesia Stock Exchange (IDX). The sampling 

technique uses purposive sampling. The analysis technique used is multiple linear 

regression. The results of the study Macroeconomic factors measured by bi 

rate affect stock returns , while macroeconomic factors measured by systematic 

risk, inflation, and the exchange rate do not significantly influence 

the returnshares in the Basic and Chemical Industry company on the Indonesia 

Stock Exchange . V ariabel financial performance as measured by earnings per 

share and the debt to equity ratio significantly influence the return stock, financial 

performance is measured while the return on equity does not affect the return 

of shares in the Company Basic and Chemical Industry in Indonesia Stock 

Exchange. 

  

Keywords: Macroeconomics, Financial Performance, Stock Return 
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