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ABSTRAK 

 

 

Tujuan dari penelitian ini adalah untuk menguji dan menganalisis pengaruh 

kinerja keuangan (current ratio, debt to equity ratio, return on assets, return on 

equity, dan earning per share) terhadap harga saham saat closing price pada akhir 

tiap periode pada sub sektor telekomunikasi yang terdaftar di Bursa Efek 

Indonesia (BEI). Populasi penelitian ini adalah seluruh perusahaan pada sub 

sektor telekomunikasi yang terdaftar di BEI yang berjumlah 6 perusahaan. Namun 

berdasarkan kriteria pengambilan sampel yang telah ditetapkan maka sampel 

penelitian ini berjumlah 5 perusahaan dengan periode pengamatan tahun 2010-

2014. Teknik analisis data yang digunakan dalam penelitian ini adalah analisis 

regresi linier berganda. Setelah dilakukan pengujian dengan bantuan program 

SPSS 20, maka hasil pengujian secara simultan didapat bahwa kinerja keuangan 

(current ratio, debt to equity ratio, return on assets, earning per share dan lag 

harga saham) memiliki pengaruh terhadap harga saham. Sementara secara parsial, 

hanya variabel return on assets yang memiliki pengaruh terhadap harga saham.  

 

 

Kata kunci: kinerja keuangan, current ratio, debt to equity ratio, return on assets, 

earning per share, harga saham 
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ABSTRACT 

 

 

The aim of this study was to examine and analyze the influence of financial 

performance (current ratio, debt to equity ratio, return on assets, return on equity 

and earnings per share) on the stock price when the closing price at the end of the 

year in each period in the sub-sector telecommunications listed on the Indonesia 

Stock Exchange (IDX). This research population is all companies in the 

telecommunications sub-sector listed on the Stock Exchange totaling 6 companies. 

However, based on sampling criteria that have been established then the sample 

amounted to 5 companies with the observation period of 2010-2014. The data 

analysis technique used in this research is multiple linear regression analysis. 

After testing with SPSS 20, the test results show that simultaneously the financial 

performance (current ratio, debt to equity ratio, return on assets, earnings per 

share and stock price lag) have an effect on stock prices. While partially, only the 

variable return on assets that have an impact on stock prices.  

 

 

Key words: financial performance, current assets, debt to equity ratio, return on 

assets, earning per share, stock price 
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