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ABSTRAK

Anggia Khoirunnisa. 201520325298. Pengaruh Current Ratio (CR), Debt
to Equity Ratio (DER), Return On Assets (ROA), Total Assets Turn Over (TATO)
dan Earning Per Share (EPS) Terhadap Harga Saham (Studi Kasus Pada Sub
Sektor Food and Beverages Yang Terdaftar di Bursa Efek Indonesia Periode 2014-
2018).

Penelitian ini bertujuan untuk mengetahui Pengaruh Current Ratio (CR),
Debt to Equity Ratio (DER), Return On Assets (ROA), Total Assets Turn Over
(TATO) dan Earning Per Share (EPS) Terhadap Harga Saham (Studi Kasus Pada
Sub Sektor Food and Beverages Yang Terdaftar di Bursa Efek Indonesia Periode
2014-2018).

Metode analisis data yang digunakan adalah analisis regresi linear berganda.
Pengujian hipotesis dilakukan dengan uji statistik yaitu uji simultan (uji-f) dan uji
parsial (uji-t). Analisis hasil regresi dilakukan setelah model tidak mengalami
gejala-gejala asumsi  klasik seperti multikolinearitas, autokorelasi dan
heteroskedastisitas.

Hasil pengujian hipotesis uji-f menunjukkan bahwa variabel Current Ratio,
Debt to Equity Ratio, Return On Assets, Total Assets Turn Over dan Earning Per
Share secara simultan berpengaruh terhadap Harga Saham. Hasil pengujian uji-t
menunjukkan nilai t-hitung untuk CR lebih besar dari t-tabel sebesar (4,348 >
2,063). Nilai t-hitung untuk DER lebih besar dari t-tabel sebesar (3,859 > 2,063).
Nilai t-hitung untuk ROA lebih kecil dari t-tabel sebesar (0,055 < 2,063). Nilai t-
hitung TATO lebih besar dari t-tabel sebesar (2,312 > 2,063). Dari ke lima nilai t-
hitung yang didapatkan menunjukkan bahwa variabel CR, DER, TATO dan EPS
secara parsial berpengaruh terhadap Harga Saham. Tetapi variabel ROA secara
parsial tidak berpengaruh terhadap Harga Saham.

Kata Kunci: Current Ratio, Debt to Equity Ratio, Return On Assets, Total Assets
Turn Over, Earning Per Share.
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ABSTRACT

Anggia Khoirunnisa. 201520325298. Effect of Current Ratio (CR), Debt to Equity
Ratio (DER), Return On Assets (ROA), Total Assets Turn Over (TATO) and Earning
Per Share (EPS) Against Stock Prices (Case Study in Food and Beverages Sub
Sector Listed on the Indonesia Stock Exchange for the Period 2014-2018).

This study aims to determine the Effect of Current Ratio (CR), Debt to
Equity Ratio (DER), Return On Assets (ROA), Total Assets Turn Over (TATO) and
Earning Per Share (EPS) Against Stock Prices (Case Study in Sub Sector Food and
Beverages Listed on the Indonesia Stock Exchange for the Period 2014-2018).

The data analysis method used is multiple linear regression analysis.
Hypothesis testing is done by statistical tests namely simultaneous test (f-test) and
partial test (t-test). Analysis of regression results was carried out after the model
did not experience the symptoms of classical assumptions such as multicollinearity,
autocorrelation and heteroscedasticity.

The test results of the f-test hypothesis show that the variables Current
Ratio, Debt to Equity Ratio, Return On Assets, Total Assets Turn Over and Earning
Per Share simultaneously influence the Stock Price. The t-test test results show the
t-count value for CR is greater than t-table equal to (4,348 > 2,063). The value
calculated for DER is greater than t-table equal to (3,859 > 2,063). The value of t-
count for ROA is smaller than t-table of (0.055 < 2.063). The value of TATO count
is greater than t-table equal to (2,312 > 2,063). From the five t-count values
obtained indicate that the variables CR, DER, TATO and EPS partially influence
the Stock Price. But the ROA variable partially does not affect the Stock Price.

Keywords: Current Ratio, Debt to Equity Ratio, Return On Assets, Total Assets
Turn Over, Earning Per Share.
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