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ABSTRAK

Hartini. Pengaruh Inflasi, Suku bunga BI, Profitabilitas dan Risiko Finansial
Terhadap Nilai Perusahaan Sektor Properti dan Realestat yang terdaftar di BEI
periode 2011-2013. Fakultas Ekonomi Universitas Negeri Jakarta. 2015

Penelitian ini bertujuan untuk mengetahui pengaruh Inflasi, Suku bunga BI,
Profitabilitas, dan Risiko Finansial terhadap Nilai perusahaan. Teknik sampling
yang digunakan adalah purposive sampling dengan kriteria (1) Perusahaan
Properti dan realestat yang listed di BEI yang selalu menyajikan laporan keuangan
tahun buku berakhir 31 Desember selama periode pengamatan (2011-2013). (2)
Perusahaan harus sudah listed pada awal periode pengamatan dan tidak di
delisting sampai akhir periode pengamatan. Diperoleh jumlah sampel sebanyak 32
perusahaan dari 52 perusahaan selama periode pengamatan. Terdapat 42 outliyer
yang hilang karena data ekstrim. Sehingga jumlah sampel sebanyak 54 selama
periode pengamatan. Teknik analisis yang digunakan adalah analisis data panel
dengan metode random effect. Hasil analisis menunjukkan bahwa Inflasi dan
Suku bunga Bl secara parsial berpengaruh negatif tidak signifikan terhadap Nilai
perusahaan. ROA dan DER secara parsial berpengaruh positif dan signifikan
terhadap Nilai perusahaan. Secara simultan Inflasi, suku bunga Bl, ROA dan
DER berpengaruh positif dan signifikan terhadap Nilai perusahaan.

Kata kunci : Inflasi, Suku bunga BI, Return On Assets (ROA), Debt to Equity
Ratio (DER) dan Price to Book Value (PBV)



ABSTRACT

Hartini. The Influence Of Inflation, Interest Rate, Profitability and Financial Risk
Toward Firm Value Of Property and Real Estat Sector Listed at JIX in 2011-
2013. State University of Jakarta. 2015

This study aims to determine the effect of inflation, interest rates Bl, Profitability,
and Financial Risk of the value of the company. The sampling technique used is
purposive sampling with criteria (1) Property and real estate company listed on
the Stock Exchange are always present financial statements the financial year
ended 31 December during the observation period (2011-2013). (2) The company
must have been listed at the beginning of the observation period and not in
delisting until the end of the observation period. Obtained a total sample of 32
companies out of 52 companies during the observation period. There are 42
outliyer lost due to extreme data. Thus the total sample of 54 during the
observation period. The analysis technique used is the analysis of panel data with
random effects methods. The analysis showed that inflation and interest rates
partially Bl significant negative effect on the value of the company. ROA and DER
partially positive and significant impact on the value of the company.
Simultaneously, inflation, interest rates Bl, ROA and DER positive and significant
impact on the value of the company.

Keywords: Inflation, interest rate Bl, Return On Assets (ROA), Debt to Equity
Ratio (DER) and Price to Book Value (PBV)
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