ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Return on Equity, Debt to
Equity Ratio, Current Ratio terhadap harga saham pada perusahaan manufaktur
sektor makanan dan minuman yang terdaftar di Bursa Efek Indonesia (BEI)
periode 2014-2019. Variabel dalam penelitian ini meliputi Return on Equity, Debt
to Equity Ratio, Current Ratio dan Harga Saham. Penelitian ini menggunakan
jenis data kuantitatif, yaitu metode dengan mengambil data sekunder serta juga
dengan menggunakan analisis data linier sederhana.

Hasil penelitian menunjukkan bahwa Return on Equity, Debt to Equity Ratio, dan
Current Ratio secara simultan memiliki pengaruh positif. Dapat dilihat dengan
hasil uji F bahwa ketiga variabel memiliki pengaruh yang signifikan terhadap
harga saham dengan tingkat signifikansi 0,000.

Dan berdasarkan uji parsial (tf) menunjukkan bahwa hanya Return on Equity
berpengaruh signifikan positif terhadap harga saham, Debt to Equity Ratio dan
Current Ratio tidak berpengaruh signifikan terhadap harga saham. Variabel
Return on Equity dengan tingkat signifikan 0,000. Sedangkan Debt to Equity
Ratio dengan tingkat signifikan 0,076 dan Current Ratio dengan tingkat
signifikansi 0,479.
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ABSTRACT

This study aims to determine the effect of Return on Equity, Debt to Equity Ratio,
Current Ratio on stock prices in food and beverage sector manufacturing
companies listed on the Indonesia Stock Exchange (BEI) for the 2014-2019
period. The variables in this study include Return on Equity (X1), Debt to Equity
Ratio (X2), Current Ratio (X3) and Stock Price (Y). This research uses
quantitative data types, namely methods by taking secondary data and also by
using simple linear data analysis.

The results showed that the Return on Equity (X1), Debt to Equity Ratio (X2), and
Current Ratio (X3) simultaneously had a positive effect. It can be seen from the
results of the F test that the three variables have a significant effect on stock
prices with a significance level of 0.000.

And based on the partial test (t) shows that only Return on Equity has a
significant positive effect on stock prices, Debt to Equity Ratio and Current Ratio
have no significant effect on stock prices. The variable Return on Equity with a
significant level of 0.000. Meanwhile, the Debt to Equity Ratio with a significant
level of 0.076 and Current Ratio with a significance level of 0.479.
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