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Pengaruh Current Ratio, Debt To Equity Ratio, Return On Asset, Return
On Equity, Dan Earning Per Share T erhadap Harga Saham (Studi Empiris Pada
Perusahaan LQ-45 Periode 2013 — 2016 Di Bursa Efek Indonesia)

ABSTRAK

Penelitian ini dilakukan untuk menganalisis faktor- faktor terdiri dari variable
Current Ratio, variable Debt To Equity Ratio, variable Return On Asset, variable
Return On Equity, variable Earning Per Share yang mempengaruhi harga saham
pada Perusahaan LQ-45. Data diperoleh dengan menggunakan metode purposive
sampling dengan kriteria 1) perusahaan termasuk dalam kelompok saham LQ 45
selama 4 tahun berturut-turut yaitu dari tahun 2013 sampai 2016. Hasil Penelitian
menunjukkan bahwa data yang ada terdistribusi normal, tidak terdapat
multikolinieritas, tidak ada autokorelasi dan heteroskedasitas. Terdapat pengaruh
signifikan pada variable Debt To Equity Ratio, Return On Equity, danEarning Per
Share terhadap harga saham pada perusahaan LQ-45.Tidak terdapat pengaruh
signifikan pada variable Current Ratio dan Return On Asset terhadap harga saham
pada perusahaan LQ-45.

Kata Kunci: variable Current Ratio, variable Debt To Equity Ratio, variable
Return On Asset. variable Return On Equity, variable Earning Per Share, harga
saham
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The effects of Current Ratio, Debt To Equity Ratio, Return On Asset,
Return On Equity, and Earning Per Share On Stock Prices (Empirical study in
Company of LO-45 in the Period 2013 — 2016 in Indonesia Stock Exchange)

ABSTRACT

This research was conducted to analyze factors of variable of Current Ratio, Debt
To Equity Ratio, Return On Asset,Return On Equity, and Earning Per Share
affecting stock prices in company of LQ-45. Data were obtained by using non
probability sampling method with criteria 1) companies included in LQ-45 year
2013-2016. The results showed that the existing data were normally distributed,
there was no multicollinearity, no autocorrelation and heteroscedicity. There is a
significant influence on the variable of Debt To Equity Ratio, Return On Equity,
andEarning Per Share on stock prices in company of LQ-45. There is no
significant influence on the variable of Current RatioandReturn On Asset onstock
prices in company of LQ-45.

Keywords: Current Ratio variable, Debt To Equity Ratio variable, Return On
Asset variable, Return On Equity variable, Earning Per Share variable, stock
prices
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