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ABSTRACT

The stock price of consumer goods industry has increased much compared to
other industries during the period of 2013 - 2015. This study aims to determine
whether there is influence of Current Ratio, Debt to Asset Ratio and Return on
Asset food and beverage sub-sector to stock prices. The sample of the study was
taken by purposive sampling, with criteria: (1) Food and beverages industry
company that went public in BEI during the period of 2013 - 2015, (2) Company
issued complete financial report during period of study, and (3) sample company
data available Capital Market Information Center. The data used comes from the
sample company's financial statements. Data analysis using panel data analysis.
The results of this study indicate that variables significantly affect stock prices are
Current Ratio, Debt to Asset Ratio and Return On Asset. Current Ratio has
negative and significant effect to Stock Price, Debt to Asset Ratio has negative
and significant effect to Stock Price and Return On Asset has positive and
significant effect to Stock Price.

Keywords : Currents Ratio, Debt to Asset Ratio, Return on Asset and Stock Price.
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ABSTRAK

Harga Saham industri barang komsumsi mengalami peningkatan yang banyak
dibanding industri yang lain selama periode 2013 - 2015. Penelitian ini bertujuan
untuk mengetahui apakah terdapat pengaruh Current Ratio, Debt to Asset Ratio
dan Return On Asset sub sektor makanan dan minuman terhadap harga saham.
Sampel penelitian diambil secara purposive sampling, dengan kriteria : (1)
Perusahaan Industri makanan dan minuman yang go public di BEI selama
periode 2013 - 2015, (2) Perusahaan menerbitkan laporan keuangan lengkap
selama periode penelitian, dan (3) Data perusahaan sampel tersedia di Pusat
Informasi Pasar Modal. Data yang digunakan berasal dari laporan keuangan
perusahaan sampel. Analisis data dengan menggunakan analisis data panel. Hasil
penelitian ini menunjukkan bahwa Variabel - variabel yang signifikan
mempengaruhi Harga Saham adalah Current Ratio, Debt to Asset Ratio dan
Return On Asset. Current Ratio berpengaruh negatif dan signifikan terhadap
Harga Saham, Debt to Asset Ratio berpengaruh negatif dan signifikan terhadap
Harga Saham dan Return On Asset berpengaruh positif dan signifikan terhadap
Harga Saham.

Kata kunci : Current Ratio, Debt to Asset Ratio, Return on Asset dan Harga

Saham.
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