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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh kondisi fundamental (rasio
lancar, rasio tingkat pengembalian aset, rasio hutang terhadap ekuitas dan rasio
perputaran total aset), inflasi, suku bunga SBI, dan nilai tukar terhadap harga
saham.Populasi dari penelitian ini adalah perusahaan pertambangan yang terdaftar
di Bursa Efek Indonesia tahun 2013-2017 sebanyak 214 perusahaan.Penelitian ini
menggunakan metode purposive sampling, yaitu pemilihan sampel dengan kriteria
tertentu.Sehingga diperoleh sampel sebanyak 72 perusahaan.Penelitian inin
menggunakan teknik analisis regresi linier berganda.Dari hasil penelitian dapat
disimpulkan bahwa rasio lancar, rasio hutang terhadap ekuitasrasio perputaran
total aset, inflasi, suku bunga SBI, dan nilai tukar tidak berpengaruh terhadap
harga saham perusahaan pertambangan.Sedangkan rasio tingkat pengembalian
aset berpengaruh positif terhadap harga saham perusahaan pertambangan.

Kata kunci :rasio lancar, rasio tingkat pengembalian aset, rasio hutang

terhadap ekuitas, rasio perputaran total aset, inflasi, suku bunga SBI, nilai
tukar, harga saham.
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ABSTRACT

This study aims to examine the effect of fundamental conditions (current
ratio, ratio of return on assets, ratio of debt to equity and total asset turnover
ratio), inflation, SBI interest rates, and exchange rates to stock prices. The
population of this research is mining companies listed on the Indonesia Stock
Exchange in 2013-2017 as many as 214 companies. This study uses a purposive
sampling method, namely the selection of samples with certain criteria. In order
to obtain a sample of 72 companies. This research uses multiple linear regression
analysis techniques. From the results of the study it can be concluded that the
current ratio, debt to equity ratio, total asset turnover ratio, inflation, SBI interest
rates, and exchange rates do not affect the stock prices of mining companies.
While the ratio of return on assets has a positive effect on the share price of
mining companies.

Keywords: current ratio, ratio of return on assets, debt to equity ratio, total
assets turnover ratio, inflation, SBI interest rates, exchange rates, stock prices.
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