ABSTRAK

Saham merupakan salah satu investasi yang paling populer dan banyak diminati
oleh para investor karena dapat memberikan keuntungan yang tinggi dengan
tingkat risiko yang tinggi. Penelitian ini bertujuan untuk menguji dan
menganalisis pengaruh Debt to Equity Ratio (DER), Total Assets Turnover
(TATO), Price Earning Ratio (PER), dan Net Profit Margin (NPM) secara parsial
maupun simultan terhadap harga saham pada perusahaan sub-sektor makanan dan
minuman yang terdaftar di Bursa Efek Indonesia pada tahun 2012-2016. Populasi
pada penelitian ini adalah perusahaan sub-sektor makanan dan minuman yang
terdaftar di Bursa Efek Indonesia periode 2012-2016. Pemilihan sampel
menggunakan metode purposive sampling dan diperoleh sampel sebanyak 12
perusahaan. Jenis data yang digunakan adalah data sekunder, dengan
menggunakan metode pengumpulan data arsip. Alat analisis yang digunakan
adalah regresi linier berganda. Berdasarkan hasil penelitian, maka dapat
disimpulkan bahwa secara parsial variabel TATO, PER dan NPM berpengaruh
positif terhadap harga saham, sedangkan variabel DER tidak berpengaruh
terhadap harga saham. Secara simultan variabel DER, TATO, PER, dan NPM
berpengaruh terhadap harga saham.

Kata kunci: Debt to Equity Ratio, Total Asset Turnover, Price Earning Ratio, Net
Profit Margin, Harga Saham.
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ABSTRACT

Stock is one of the most popular investments and is in great demand by investors
because it can provide high profit with a high level of risk. The purpose of this
study is to test and analyze the effect of Debt to Equity Ratio (DER), Total Assets
Turnover (TATO), Price Earnings Ratio (PER), and Net Profit Margin (NPM)
partially or simultaneously on stock prices in food sub-sectors and beverages
listed on the Indonesia Stock Exchange in 2012-2016. The population in this
research is food and beverage sub-sector listed on Indonesia Stock Exchange
period 2012-2016. The sample was selected using purposive sampling method and
the sample obtained were as many as 12 companies. The type of data used is
secondary data, using archive data collection method. The analysis tool used is
multiple linear regression. Based on the results of research; it can be concluded
that partially, TATO, PER and NPM variables have a positive effect on stock
prices, while the DER variable has no effect on stock price. Based on
simultaneously variable DER, TATO, PER, and NPM have an effect on stock
price.

Keyword: Debt to Equity Ratio, Total Asset Turnover, Price Earning Ratio, Net
Profit Margin, Stock Price
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