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ABSTRAK  

  

  

AMALIA MEGA BERLIANA. Pengaruh Variabel Makroekonomi dan Volume 

Perdagangan Terhadap Indeks Harga Saham Sektor Property, Real Estate dan  

Konstuksi Bangunan Tahun 2017-2019. Pendidikan Ekonomi, Fakultas Ekonomi, 

Universitas Negeri Jakarta, 2021.  

Penelitian ini bertujuan untuk mengetahui pengaruh secara parsial variabel 

makroekonomi dan volume perdagangan terhadap indeks harga saham sektor 

property, real estate dan konstruksi bangunan pada tahun 2017-2019. Metode 

pengumpulan data diperoleh dari Badan Pusat Statistik, Bank Indonesia dan Bursa 

Efek Indonesia, sedangkan metode analisis data yang dipakai analisis regresi linear 

berganda. Dari hasil penelitian diketahui bahwa variabel suku bunga memiliki 

pegaruh negatif signifikan terhadap indeks harga saham sektor property, real estate 

dan konstruksi bangunan. Sedangkan Produk Domestik Bruto dan volume 

perdagangan berpengaruh positif signifikan terhadap indeks harga saham sektor 

property, real estate dan konstruksi bangunan. Sedangkan inflasi tidak signifikan 

terhadap indeks harga saham sektor property, real estate dan konstruksi bangunan.  
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ABSTRACT  

  

AMALIA MEGA BERLIANA. THE EFFECT OF MACROECONOMIC 

VARIABLES AND TRADING VOLUME ACTIVITY ON PROPERTY, REAL  

ESTATE AND BUILDING CONSTRUCTION INDEX 2017-2019. Economic  

Education, Faculty of Economics, State University of Jakarta, 2021   

This study aims to determine the partial effect of macroeconomic variables and 

trading volume on the stock price index of the property, real estate and building 

construction sectors in 2017-2019.  

The data collection method was obtained from Badan Pusat Statistik, Bank Indonesia 

and the Indonesia Stock Exchange, while the data analysis method used was multiple 

linear regression analysis. From the research results, it is known that the interest rate 

variable has a significant negative effect on the stock price index of the property, real 

estate and building construction sectors. Meanwhile, the Gross Domestic Product and 

trading volume have a significant positive effect on the stock price index of the 

property, real estate and building construction sectors. Meanwhile, inflation is not 

significant to the stock price index in the property, real estate and building 

construction sectors.  
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