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ABSTRAK 

 Penelitian ini bertujuan untuk mengetahui pengaruh nilai tukar Rupiah dan harga 

batubara terhadap harga saham pada perusahaan sektor energi industri batubara yang 

terdaftar di Bursa Efek Indonesia periode 2019-2020.  

 Penelitian ini menggunakan pendekatan kuantitatif. Populasi dalam penelitian ini 

ialah seluruh perusahaan sektor energi industri batubara yang terdaftar di BEI. Sampel 

ditentukan dengan metode purposive sampling berjumlah 5 perusahaan selama 24 bulan 

(2019-2020), sehingga keseluruhan data berjumlah 120 sampel. Metode analisis yang 

digunakan adalah analisis regresi data panel. Alat pengolahan data menggunakan Eviews 

10.  

 Berdasarkan hasil penelitian menunjukkan bahwa: 1) Nilai tukar rupiah berpengaruh 

terhadap harga saham. 2) Harga batubara berpengaruh terhadap harga saham. 3) Nilai tukar 

rupiah dan harga batubara mampu menjelaskan harga saham sebesar 28,10%. 
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               THE EFFECT OF THE RUPIAH EXCHANGE RATE  

                         AND COAL PRICES ON STOCK PRICE  

         IN THE COAL INDUSTRY ENERGY SECTOR COMPANIES  
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                                                     2019-2020 

 

ABSTRACT 

 This study aims to determine the effect of the Rupiah exchange rate and coal price on 

stock prices in coal industry energy sector companies listed on Indonesia Stock Exchange 

for the 2019-2020 period.  

 This study uses a quantitative approach. The population in this study are all coal 

industry energy sector companies listed on the IDX. The sample was determined by the 

purposive sampling method, totaling 5 companies for 24 months (2019-2020), so that the 

total data were 120 samples. The analytical method used is panel data regression analysis. 

The data processing tool uses uses Eviews 10.  

 Based on the results of the study indicate that: 1) The Rupiah exchange rate has an 

effect on stock prices. 2) The coal prices affects the stock price. 3) The Rupiah exchange 

rate and the coal prices are able to explain 28,10% of the stock price. 
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