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ABSTRACT

Aisyah (2022). The Influence of Inflation, Gold Prices, World Oil Prices, and the
Dow Jones Industrial Average on Mining Sector Company Stock Prices During

the Covid-19 Pandemic. Advisor: Fifi Swandari.

This research was conducted to (1) analyze the effect of inflation on the
stock prices of mining sector companies during the Covid-19 pandemic; (2)
analyzing the effect of gold prices on mining sector company stock prices during
the Covid-19 pandemic; (3) analyzing the effect of world oil prices on mining
sector company stock prices during the Covid-19 pandemic; and (4) analyzing the
effect of the dow jones industrial average on the stock prices of mining sector

companies during the Covid-19 pandemic.

The population in this research are all Mining Sector companies listed on
the Indonesia Stock Exchange in 2020, namely 47 companies. The sampling
technique in this study uses a total sampling technique (census), where all
members of the population are the sample. The data analysis technique in this
study uses multiple linear regression analysis, classical assumption test,
coefficient of determination, F test, and T test with the help of SPSS version 25
program.

The results of this research prove that partially, the dow jones industrial
average has a positive and significant effect on mining sector company stock
prices during the Covid-19 pandemic, while the variables inflation, gold prices,
and world oil prices have no effect on share prices of mining sector companies

during the Covid-19 pandemic.

Keywords: Inflation, Gold Price, World Oil Price, Dow Jones Industrial Average,

and Mining Sector Company Stock Price
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ABSTRAKSI

Aisyah (2022). Pengaruh Inflasi, Harga Emas, Harga Minyak Dunia, dan Dow
Jones Industrial Average Terhadap Harga Saham Perusahaan Sektor

Pertambangan Pada Masa Pandemi Covid-19. Pembimbing: Fifi Swandari.

Penelitian ini dilakukan untuk (1) menganalisis pengaruh inflasi terhadap
harga saham perusahaan sektor pertambangan pada masa pandemi Covid-19; (2)
menganalisis pengaruh harga emas terhadap harga saham perusahaan sektor
pertambangan pada masa pandemi Covid-19; (3) menganalisis pengaruh harga
minyak dunia terhadap harga saham perusahaan sektor pertambangan pada masa
pandemi Covid-19; dan (4) menganalisis pengaruh dow jones industrial average
terhadap harga saham perusahaan sektor pertambangan pada masa pandemi
Covid-19.

Populasi dalam penelitian ini yaitu seluruh perusahaan Sektor
Pertambangan yang terdaftar di Bursa Efek Indonesia pada tahun 2020 yaitu
sebanyak 47 perusahaan. Teknik pengambilan sampel dalam penelitian ini
menggunakan teknik sampling total (sensus), dimana semua anggota populasi
sebagai sampel. Teknik analisis data dalam penelitian ini menggunakan metode
analisis regresi linear berganda, uji asumsi klasik, koefisien determinasi, uji F, dan
uji T dengan bantuan program SPSS versi 25.

Hasil penelitian ini membuktikan bahwa secara parsial, dow jones
industrial average berpengaruh positif dan signifikan terhadap harga saham
perusahaan sektor pertambangan pada masa pandemi Covid-19, sedangkan
variable inflasi, harga emas, dan harga minyak dunia tidak berpengaruh terhadap

harga saham perusahaan sektor pertambangan pada masa pandemi Covid-19.

Kata Kunci: Inflasi, Harga Emas, Harga Minyak Dunia, Dow Jones Industrial

Average, dan Harga Saham Perusahaan Sektor Pertambangan.
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