ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh current ratio, earning per share,
price earning ratio, return on asset, return on equity, dan debt to equity ratio
terhadap harga saham pada perusahaan LQ-45 yang listing di Bursa Efek
Indonesia pada tahun 2013-2015. Populasi dalam penelitian ini adalah seluruh
perusahaan yang terdaftar di Bursa Efek Indonesia tahun 2013-2015. Sampel
penelitian berjumlah 25 perusahaan. Teknik pengambilan sampel menggunakan
teknik non-probability sampling, yaitu teknik pengambilan sampel dengan
menggunakan kriteria-kriteria tertentu. Teknik analisis data menggunakan analisis
regresi linear sederhana. Berdasarkan hasil analisis dapat disimpulkan bahwa
secara simultan Current Ratio (CR), Earning Per Share (EPS), Price Earning
Ratio (PER), Return On Asset (ROA), Return On Equity (ROE), dan Debt to
Equity Ratio (DER) tidak berpengaruh signifikan terhadap harga saham
perusahaan LQ-45 yang terdaftar di BEI periode 2013-2015. Secara individu
hanya variabel Return On Asset (ROA) yang berpengaruh secara signifikan
terhadap harga saham perusahaan LQ45 yang terdaftar di BEI periode 2013-2015.
Namun variabel Current Ratio (CR), Earning Per Share (EPS), Price Earning
Ratio (PER), Return On Equity (ROE), dan Debt to Equity Ratio (DER) tidak
berpengaruh signifikan terhadap harga saham perusahaan LQ45 yang terdaftar di
BEI periode 2013-2015.

Kata-kata kunci: rasio keuangan, harga saham
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ABSTRACT

This study aims to examine the influence of current ratio, earnings per share,
price earning ratio, return on asset, return on equity, and debt to equity ratio on
stock prices at LQ-45 companies listing on Indonesia Stock Exchange in 2013-
2015. The population in this study are all companies listed in Indonesia Stock
Exchange 2013-2015. The sample of research is 25 companies. Sampling
technique using non-probability sampling technique, that is sampling technique
by using certain criteria. Data analysis techniques use simple linear regression
analysis. Based on the analysis result can be concluded that simultaneous Current
Ratio (CR), Earning Per Share (EPS), Price Earning Ratio (PER), Return On
Asset (ROA), Return On Equity (ROE), and Debt to Equity Ratio (DER) No
significant effect on LQ-45 stock price listed on the IDX period 2013-2015.
Individually, only the Return On Asset (ROA) variables that significantly affect
the stock price of LQ45 companies listed on the IDX period 2013-2015. However,
the variable of Current Ratio (CR), Earning Per Share (EPS), Price Earning
Ratio (PER), Return On Equity (ROE), and Debt to Equity Ratio (DER) have no
significant effect to LQ45 stock price listed in IDX period 2013-2015.

Keywords: financial ratio, stock price
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