“ANALISIS PENGARUH CURRENT RATIO, EARNING PER
SHARE, RETURN ON EQUITY DAN DEBT TO EQUITY RATIO
TERHADAP HARGA SAHAM SEKTOR INDUSTRI DASAR DAN
KIMIA TAHUN 2017 “

TESIS

MOCHAMMAD SYABANI
55117110156

PROGRAM MAGISTER MANAJEMEN
PROGRAM PASCASARJANA
UNIVERSITAS MERCU BUANA
2021

https://lib.mercubuana.ac.id/



ABSTRAK

Abstrak. Penelitian ini bertujuan menguji dan menganalisis pengaruh Current Ratio
(CR), Earning Per Share (EPS) Return On Equity (ROE), Debt to Equity Ratio
(DER) terhadap harga saham sektor Industri Dasar dan Kimia Tahun 2017. Data
Penelitian merupakan data sekunder untuk periode 2017. Metode sampling yang
digunakan adalah metode purposive sampling, dimana dari total 69 perusahaan
sektor industri dasar dan kimia di Bursa Efek Indonesia tahun 2017 hanya 51
perusahaan yang memenuhi kriteria sebagai sampel. Metode analisis yang
digunakan dalam penelitian ini adalah uji asumsi klasik, regresi linear berganda dan
koefisien determinasi R?. Hasil penelitian menunjukkan EPS berpengaruh positif
signifikan tetapi CR, ROE dan DER tidak berpengaruh terhadap harga saham sektor
industri dasar dan kimia.

Kata Kunci : Harga Saham, Current Ratio (CR), Earning Per Share (EPS) Return
On Equity (ROE), Debt to Equity Ratio (DER)
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ABSTRACT

This research has been purposed to examine and analyze those influences from
Current Ratio (CR), Earning Per Share (EPS) on Return on Equity (ROE), Debt to
Equity Ratio (DER) on the stock prices of the Basic industry and Chemical sectors
during year of 2017. The research Data used secondary data during the period of
2017. The Sampling method used purposive method, where its filtrated from a total
of 69 basic industry and chemical sectors companies at Indonesia Stock Exchange
in 2017 to only 51 companies which met the criteria as samples. The analytical
method in this research was classic assumption test, multiple linear regression and
koefisien determinat R2. The results showed if the EPS had a significan poisitive
effect while CR, ROE and DER did not effect the stock prices from basic industry
and chemical sectors.

Keywords: Stock Price, Current Ratio (CR), Earning Per Share (EPS) Return On
Equity (ROE), Debt to Equity Ratio (DER
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