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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh net profit margin, debt
to equity ratio, inventory turnover, fluktuasi nilai tukar dan nilai pasar terhadap
harga saham perusahaan consumer goods industry yang terdaftar di Bursa Efek
Indonesia periode 2016-2019. Populasi dalam penelitian ini adalah sejumlah 54
perusahaan di sektor consumer goods industry yang terdaftar di Bursa Efek
Indonesia. Teknik pengambilan sampel yang digunakan adalah purposive
sampling dan diperoleh sejumlah 96 sampel. Metode analisis yang digunakan
adalah analisis regresi linier berganda dengan menggunakan alat bantu uji statistik
Software Statiscal Product and Service Solution (SPSS) 16. Hasil dari penelitian
ini menunjukkan bahwa net profit margin berpengaruh negatif terhadap harga
saham, debt to equity ratio berpengaruh negatif terhadap harga saham, inventory
turnover berpengaruh negatif terhadap harga saham, nilai tukar berpengaruh
positif terhadap harga saham, dan nilai pasar berpengaruh positif terhadap harga
saham.

Kata Kunci : Net Profit Margin, Debt to Equity Ratio, Inventory Turnover,
Nilai Tukar, Nilai Pasar, Harga Saham



ABSTRACT

This study aims to determine the effect of net profit margin, debt to equity
ratio, inventory turnover, exchange rate fluctuations and market value on stock
prices of consumer goods industrial companies listed on the Indonesia Stock
Exchange for the 2016-2019 period. The population in this study is a number of
54 companies in the consumer goods industry sector which are listed on the
Indonesia Stock Exchange. The sampling technique used was purposive sampling
and obtained a total of 96 samples. The analytical method used is multiple linear
regression analysis using statistical test tools Software Statiscal Product and
Service Solution (SPSS) 16. The results of this study indicate that net profit
margin has a negative effect on stock prices, debt to equity ratio has a negative
effect on stock prices. , inventory turnover has a negative effect on stock prices,
exchange rates have a positive effect on stock prices, and market values have a
negative effect on stock prices.

Keywords: Net Profit Margin, Debt to Equity Ratio, Inventory Turnover,
Exchange Rate, Market Value, Stock Price
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