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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio (CR), 
Debt to Equity Ratio (DER), Return On Equity (ROE), dan Total Asset Turnover 
(TATO) terhadap harga saham perusahaan sektor pertanian yang terdaftar di BEI 
tahun 2012-2019. Desain penelitian yang digunakan adalah kausal, Populasi 
dalam penelitian ini berjumlah 21 perusahaan sektor pertanian selama delapan 
tahun dan sampel yang digunaka sejumlah 6 perusahaan. Data penelitian ini 
berupa data sekunder. Teknik analisis data dilakukan dengan analisis regresi data 
panel dengan model yang terpilih model random effect. Hasil penelitian ini 
menunjukkan bahwa koefisien determinasi (R2) = 0.360938 yang artinya 36.09 % 
harga saham dipengaruhi oleh variasi dan keempat variabel independen (CR, 
DER, ROE, TATO), sedangkan sisanya 63.9062% dipengaruhi oleh faktor lain 
diluar model penelitian. Hasil penelitian ini menunjukan bahwa : (1) Current 
Ratio (CR) tidak berpengaruh terhadap Harga Saham pada perusahaan sektor 
pertanian; (2) Debt to equity ratio (DER) ) tidak berpengaruh terhadap Harga 
Saham pada perusahaan sektor pertanian; (3) Return on equity (ROE) berpengaruh 
Positif dan signifikan terhadap Harga Sahan pada perusahaan sektor pertanian; (4) 
Total asset turnover (TATO) tidak berpengaruh terhadap Harga saham pada 
perusahaan sektor pertanian. 

Kata Kunci: Current Ratio, Debt to Equity Ratio, Return on Equity, Total Asset 
Turnover, Harga Saham.
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ABSTRACT

This study aims to determine the effect of Current Ratio (CR), Debt to 
Equity Ratio (DER), Return On Equity (ROE), and Total Asset Turnover (TATO) 
on stock prices of agricultural sector companies listed on the IDX in 2012-2019. 
The research design used is causal. The population in this study amounted to 21 
companies in the agricultural sector for eight years and the sample used was 6 
companies. The data of this research are secondary data. The data analysis 
technique was carried out by panel data regression analysis with the chosen 
model the random effect model. The results of this study indicate that the 
coefficient of determination (R2) = 0.360938 which means 36.09% of stock prices 
are influenced by variations and the four independent variables (CR, DER, ROE, 
TATO), while the remaining 63.9062% is influenced by other factors outside the 
research model. The results of this study indicate that: (1) Current Ratio (CR) has 
no effect on stock prices in agricultural sector companies; (2) Debt to equity ratio 
(DER) has no effect on stock prices in agricultural sector companies; (3) Return 
on equity (ROE) has an effect Positive and significant to share prices in 
agricultural sector companies; (4) Total asset turnover (TATO) has no effect on 
stock prices in agricultural sector companies.

Keywords: Current Ratio, Debt to Equity Ratio, Return on Equity, Total Asset 
Turnover, Stock Price.
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