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ABSTRAK 

 
Penelitian ini bertujuan untuk menguji hubungan return on equity (ROE), 

return on assets (ROA), debt to equity ratio (DER), current ratio (CR), total 

assets turnover (TATO), dan net profit margin (NPM) terhadap harga saham. 

Penelitian ini merupakan penelitian kuantitatif dengan menggunakan data 

perusahaan manufaktur sektor aneka industri yang terdaftar di Bursa Efek 

Indonesia tahun 2016 – 2019. Dengan pengambilan sampel menggunakan teknik 

purposive sampling dan menghasilkan sampel sebanyak 48 perusahaan. Model 

regresi yang digunakan adalah regresi linear berganda. Pengolahan data 

menggunakan aplikasi SPSS Statistik 23. Hasil pada penelitian ini menunjukkan 

bahwa Return On Equity (ROE) dan Return On Assets (ROA) berpengaruh positif 

terhadap Harga Saham, sedangkan Debt to Equity Ratio (DER), Current Ratio 

(CR), Total Assets TurnOver (TATO), dan Net Profit Margin (NPM) berpengaruh 

negatif terhadap Harga Saham. 

 

 

 
Kata kunci : Harga Saham, Return On Equity (ROE), Return On Assets 

(ROA), Debt to Equity Ratio (DER), Current Ratio (CR), Total Assets 

Turnover (TATO), dan Net Profit Margin (NPM). 
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ABSTRACK 

 
This study aims to examine the relationship between return on equity 

(ROE), return on assets (ROA), debt to equity ratio (DER), current ratio (CR), 

total assets turnover (TATO), and net profit margin (NPM) to prices stock. This 

research is a quantitative study using data from various industrial sector 

manufacturing companies listed on the Indonesia Stock Exchange from 2016 to 

2019. By taking the sample using purposive sampling technique and producing a 

sample of 48 companies. The regression model used is multiple linear regression. 

Data processing uses the SPSS Statistics 23 application.The results in this study 

indicate that Return On Equity (ROE) and Return On Assets (ROA) positive effect 

on stock price, while the Debt to Equity Ratio (DER), Current Ratio (CR), Total 

Assets TurnOver (TATO) and Net Profit Margin (NPM) negative effect on stock 

price. 

 

 

 

 
Keywords : Harga Saham, Return On Equity (ROE), Return On Assets (ROA), 

Debt to Equity Ratio (DER), Current Ratio (CR), Total Assets Turnover 

(TATO), dan Net Profit Margin (NPM). 
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