ABSTRACT

PT. Astra Agro Lestari, Tbk (AALI) constituting agricultural firm outgrown by
Indonesia of its stock value. In compliance with investment raising at capital market,
AALI's stock value undergo increase that significant.

This research tries to identify variable that influence stock price. Analysis that
is utilized in this research is technical analysis and fundamental analysis. Therefore,
researcher tests the influence of trade volume and finance performance to stock price.

Data processing is done by use of wuji t, uji F, and multiple regression. Result
observationaling to point out that Current Ratio, Debt to Equity Ratio, Operating
Profit Margin, Earning Per Share, Price Earning Ratio, and Trade Volume simultan
having for significant to stock price. Partially Current Ratio, Debt to Equity Ratio,
Earning Per Share, and Price Earning Ratio having for significant to stock price,
meanwhile Operating Profit Margin and Trade Volume is not significant ascendant to
stock price.

The conclusion that we can take, there is correlation more tightly in glove
between Price Earning Ratio at the price stock. Result tests multiple regression show
point out that outgrows influence trade volume and finance performance to stock
price is 95.4% and its rest 4.6% regarded by other factors.
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ABSTRAK

PT. Astra Agro Lestari, Tbk (AALI) merupakan perusahaan agrobisnis terbesar
Indonesia dari nilai sahamnya. Sejalan dengan peningkatan investasi di pasar modal,
nilai saham AALI mengalami peningkatan yang signifikan.

Penelitian ini mencoba untuk mengidentifikasi variabel yang mempengaruhi
harga saham. Analisis yang digunakan dalam penelitian ini adalah analisis teknikal
dan analisis fundamental. Oleh sebab itu, peneliti menguji pengaruh volume
perdagangan dan kinerja keuangan terhadap harga saham.

Pengolahan data dilakukan dengan menggunakan uji t, uji F, dan uji regresi
berganda. Hasil penelitian menunjukkan bahwa Current Ratio, Debt to Equity Ratio,
Operating Profit Margin, Earning Per Share, Price Earning Ratio, dan Volume
Perdagangan secara simultan berpengaruh signifikan terhadap harga saham. Secara
parsial Current Ratio, Debt to Equity Ratio, Earning Per Share, dan Price Earning
Ratio berpengaruh signifikan terhadap harga saham, sedangkan Operating Profit
Margin dan Volume Perdagangan tidak berpengaruh signifikan terhadap harga
saham.

Kesimpulan yang dapat ditarik, ada hubungan yang lebih erat antara Price
Earning Ratio dengan harga saham. Hasil uji regresi berganda menunjukkan bahwa
besarnya pengaruh volume perdagangan dan kinerja keuangan terhadap harga
saham adalah 95.4% dan sisanya 4.6% dipengaruhi oleh faktor lain.

Kata kunci: Volume Perdagangan, Kinerja Keuangan, Harga Saham
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