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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Current
Ratio, Return On Equity dan Earning Per Share terhadap harga saham pada
indeks Bisnis 27 yang terdaftar di Bursa Efek Indonesia (BEI) dari tahun
2015 hingga tahun 2019.

Populasi dari penelitian ini adalah 48 perusahaan indeks BISNIS
27 yang terdaftar di Bursa Efek Indonesia, setelah dilakukan sampling
menggunakan metoda purposive sampling maka didapatkan sampel
sebanyak 12 perusahaan. Selanjutnya aplikasi yang digunakan adalah
Eviews 10 dengan metoda analisis regresi data panel.

Berdasarkan hasil koefisien determinasi (Adjusted R-square)
dijelaskan bahwa CR, ROE dan EPS memiliki pengaruh terhadap harga
saham sebesar 86,42% dan sisanya yaitu 13,58% dijelaskan oleh faktor
lain yang tidak termasuk dalam penelitian ini. Hasil dari penelitian ini
menunjukkan bahwa Variabel Current Ratio secara parsial tidak
berpengaruh terhadap harga saham, Secara parsial variabel Return On
Equity berpengaruh terhadap harga saham, Variabel Earning Per Share
secara parsial berpengaruh terhadap harga saham. Hasil uji seluruh
variabel Current Ratio, Return On Equity dan Earning Per Share secara
bersama-sama berpengaruh terhadap harga saham.

Kata Kunci : Current Ratio, Return On Equity, Earning Per Share, Harga
Saham
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THE INFLUENCE OF CURRENT RATIO, RETURN ON EQUITY, AND
EARNING PER SHARE TO STOCK PRICE
(Study of Index Bisnis 27 Listed in Indonesia Stock Exchange in 2015-
2019)

ABSTRACT

The study aims to determine the effect of current ratio, return on
equity and earning per share on stock price in index Bisnis 27 listed in
Indonesia Stock Exchange (BEI) from 2015 to 2019.

The population of this study is 48 companies listed on the BUSINESS
27 index listed on the Indonesia Stock Exchange, subsequently sampling using
the purposive sampling method, a sample is 12 companies was obtained.
Furthermore, the application used is Eviews 10 with the regression analysis
method of panel data.

Based on the results of the coefficient of determination (Adjusted R-
squared) is explained that CR, ROE and EPS influence on the stock price of
86.42% along with the remaining 13.58% is relevant by other factors not
included in the study. The conclusion of this study showed that the Variable
Current Ratio partially did not affect on the stock price, Partially the Return
On Equity variable affected on the stock price, the Earnings Per Share variable
partially affected the stock price. The test results of all variable Current Ratio,
Return On Equity and Earnings Per Share well-organized affect the stock price.

Keywords : Current Ratio, Return On Equity, Earning Per Share, Stock
Price
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