ABSTRAK

Penelitian ini ingin mengetahui apakah Current Ratio, Total Assets Turnover debt
to assets ratio dan Return On Equity berpengaruh terhadap harga saham, sehingga harga
saham ini dapat menjadi tolak ukur investor dalam pengambilan keputusan berinvestasi
saham di pasar modal. Dengan demikian, peneliti melakukan penelitian dengan judul
“Pengaruh Current Ratio, Total Assets Turnover, Debt To Assets Ratio Dan Return On
Equity Terhadap Harga Saham Pada Perusahaan Indeks LQ-45 Yang Terdaftar Di Bursa
Efek Indonesia”

Jenis penelitian ini dikategorikan sebagai penelitian causal explanatory. Teknik
pengambilan sampel yang digunakan adalah nonprobability sampling dengan metode
purposive sampling. Populasi dalam penelitian ini adalah keseluruhan perusahaan yang
terdaftar di LQ-45. berdasarkan kriteria dapat disimpulkan bahwa peneliti memilih
sampel sejumlah 18 perusahaan yang memenuhi Kriteria inklusi. Teknik pengumpulan
data dalam penelitian ini yaitu dengan teknik pengumpulan data arsip yang berupa data
sekunder.

Berdasarkan uji Regresi berganda, Current Ratio, debt to assets rasio, Total Assets
Turnover, dan LN Return On Equity memiliki pengaruh terhadap harga saham pada
perusahaan indeks LQ-45 yang terdaftar di Bursa Efek Indonesia periode 2015-2018.
Sementara, berdasarkan uji regresi sederhana, Current Ratio dan Return On Equity tidak
memiliki pengaruh terhadap harga saham pada perusahaan indeks LQ-45, sementara
Total Asset turnover dan Debt to Asset Ratio memiliki pengaruh terhadap harga saham
pada perusahaan indeks LQ-45, Dengan demikian, investor dapat menggunakan rasio ini
untuk dapat meramalkan harga saham.
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ABSTRACT

This study wants to find out whether the Current Ratio, Total Assets Turnover Debt To
Assets Ratio and Return On Equity can affect the stock price. The stock price can be a
benchmark for investors in making decisions to invest in stock in the capital market. Thus,
researchers conducted a study entitled "Effect of Current Ratio, Total Assets Turnover, Debt
To Assets Ratio And Return On Equity Against Stock Prices on LQ-45 Index Companies Listed
on the Indonesia Stock Exchange”

This type of research is categorized as causal explanatory research. The sampling
technique used is nonprobability sampling with purposive sampling method. The population in
this study are all companies listed in LQ-45. Based on the criteria it can be concluded that the
researchers selected a sample of 18 companies that met the inclusion criteria. Data collection
techniques in this study is to archive data collection techniques in the form of secondary data.

Based on the multiple regression test, Current Ratio, debt to assets ratio, Total Assets
Turnover, and LN Return On Equity have an influence on stock prices on LQ-45 index
companies listed on the Indonesia Stock Exchange for the period 2015-2018. Meanwhile, based
on a simple regression test, Current Ratio and Return On Equity have no effect on stock prices
in LQ-45 index companies, while Total Asset turnover and Debt to Asset Ratio have an
influence on stock prices on LQ-45 index companies, Thus, investors can use this ratio to be
able to predict stock prices.
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