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ABSTRAK

Penelitian ini dilakukan untuk menganalisis dan mengetahui pengaruh Current
Ratio, Deb to Equity Ratio dan Return On Assets terhadap Harga Saham pada
perusahaan batu bara yang terdaftar di Bursa Efek Indonesia periode 2015-2020.
Variabel dependen yang digunakan dalam penelitian ini adalah Harga Saham.
Populasi dalam penelitian ini sebanyak 9 perusahaan Batu Bara yang terdaftar di
Bursa Efek Indonesia (BEI) pada tahun 2015-2020. Sampel yang digunakan
sebanyak 9 perusahaan Batu Bara dengan pengambilan sampel menggunakan
teknik purposive sampling. Alat analisis yang digunakan berupa regresi data panel
dengan metode Fix Effect. Data dianalisis dengan menggunakan Eviews 10. Hasil
penelitian ini menunjukkan bahwa nilai adjusted R squared 0.580919 sebesar
yang artinya variabel independen yang digunakan dalam penelitian ini
berpengaruh sebesar 58,0919% terhadap variabel dependen. Hasil dari penelitian
ini menunjukkan bahwa variabel Current Ratio tidak berpengaruh signifikan
positif terhadap Harga Saham, dan Debt to Equity Ratio tidak berpengaruh
signifikan negatif terhadap Harga Saham, sedangkan variabel Return On Assets
berpengaruh signifikan positif terhadap Harga Saham.

Kata Kunci: Current Ratio, Debt to Equity Ratio, Return On Assets, Harga Saham
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ABSTRACT

This study was conducted to analyze and determine the effect of Current Ratio,
Deb to Equity Ratio and Return On Assets on stock prices in coal companies
listed on the Indonesia Stock Exchange for the 2015-2020 period. The dependent
variable used in this research is stock price. The population in this study were 9
coal companies listed on the Indonesia Stock Exchange (IDX) in 2015-2020. The
sample used as many as 9 coal companies with sampling using purposive
sampling technique. The analytical tool used is panel data regression with the Fix
Effect method. The data were analyzed using Eviews 10. The results of this study
indicate that the adjusted R squared value is 0.580919, which means that the
independent variable used in this study has an effect of 58.0919% on the
dependent variable. The results of this study indicate that the Current Ratio
variable does not have a significant positive effect on Stock Prices, and the Debt
to Equity Ratio does not have a significant negative effect on Stock Prices, while
the Return On Assets variable has a significant positive effect on Stock Prices.

Keywords: Current Ratio, Debt to Equity Ratio, Return On Assets, Stock Price
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