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ABSTRAK

Lampiran S. Abstrak

Muklis Hermawan Dosen Pembimbing:
NPM : 21170000001 Muhammad Anhar, Dr., MSe., Ak,. CA.

Program Studi S1 Manajemen

PENGARUH RETURN ON ASSET, CURRENT RATIO, DEBT TO
EQUITY RATIO DAN DEBT TO TOTAL ASSET RATIO TERHADAP
INDEKS HARGA SAHAM PERUSAHAAN (STUDI KASUS PADA
INDEKS IDX30 YANG TERDAFTAR DI BURSA EFEK INDONESIA
PERIODE 2016-2020)

ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh kinerja keuangan
terhadap indeks harga saham pada perusahaan-perusahaan indeks IDX30 di
Indonesia tahun 2016-2020. Indeks harga saham sebagai variabel dependen,
sedangkan Return On Asset (ROA), Current Ratio (CR), Debt to Equity Ratio
(DER), Debt to Total Asset Ratio (DAR) sebagai variabel independen yang
menjadi indikator kinerja keuangan.

Penelitian ini menggunakan jenis penelitian deskriptif pendekatan
kuantitatif, yang dianalisa dengan menggunakan regresi linier berganda berbasis
data panel berdasarkan uji Chow, Hausman, dan Lagrange Multiplier, dengan
software Eviewsl0. Populasi dalam penelitian ini adalah perusahaan yang
termasuk dalam indeks IDX30 yang terdaftar di Bursa Efek Indonesia (BEI)
tahun 2016-2020. Sampel ditentukan berdasarkan metode purposive sampling,
dengan sampel sebanyak 16 perusahaan sehingga total observasi dalam penelitian
ini sebanyak 80 observasi. Data panel yang digunakan dalam penelitian ini
berupa data sekunder tentang saham. Teknik pengumpulan data menggunakan
metoda dokumentasi melalui situs resmi IDX: www.yahoofinance.com dan
www.idx.co.id. Pengujian hipotesis dengan menggunakan uji t.

Hasil Penelitian membuktikan bahwa Return On Asset (ROA), Debt to
Equity Ratio (DER) dan Debt to Total Asset Ratio (DAR) berpengaruh signifikan
positif terhadap indek IDX30 periode 2016-2020, sedangkan Current Ratio (CR)
tidak berpengaruh signifikan positif/negatif.

Kata Kunci: Stock Index, Return On Asset (ROA), Current Ratio (CR), Debt to
Equity Ratio (DER), dan Debt to Total Asset Ratio (DAR).

viii



Lanjutan Lampiran 5

Muklis Hermawan Dosen Pembimbing:
NPM : 21170000001 Muhammad Anhar, Dr., MSe., Ak,. CA.
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EFFECT OF RETURN ON ASSET, CURRENT RATIO, DEBT TO
EQUITY RATIO AND DEBT TO TOTAL ASSET RATIO ON COMPANY
STOCK PRICE INDEX (CASE STUDY ON IDX30 INDEX LISTED ON

THE INDONESIA STOCK EXCHANGE FOR 2016-2020 PERIOD)

ABSTRACT

This study aims to determine the effect of financial performance on the
index. stock prices on IDX30 index companies in Indonesia in 2016-2020. Stock
price index as the dependent variable, while Return On Assets (ROA), Current
Ratio (CR), Debt to Equity Ratio (DER), Debt to Total Asset Ratio (DAR) as
independent variables that become indicators of financial performance.

This study uses a descriptive quantitative approach, which is analyzed
using multiple linear regression based on panel data based on the Chow,
Hausman, and Lagrange Multiplier tests, using Eviewsl0 software. The
population in this study are companies that are included in the IDX30 index listed
on the Indonesia Stock Exchange (IDX) in 2016-2020. The sample was
determined based on the purposive sampling method, with a sample of 16
companies so that the total observations in this study were 80 observations. Panel
data used in this study is secondary data about stocks. The data collection
technique using the method of documentation via the official website IDX:
www.yahoofinance.com and www.idx.co.id. Hypothesis testing using t-test.

The results of the study prove that Return On Assets (ROA), Debt to
Equity Ratio (DER) and Debt to Total Asset Ratio (DAR) has a significant
positive effect on the IDX30 index for the 2016-2020 period, while the Current
Ratio (CR) have no significant positive/negative effect.

Keywords: Stock Index, Return On Asset (ROA), Current Ratio (CR), Debt to
Equity Ratio (DER), and Debt to Total Asset Ratio (DAR).
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