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ABSTRAK

Penelitian ini dilakukan untuk mengetahui pengaruh profitabilitas, likuiditas,
solvabilitas, aktivitas, dan kebijakan dividen terhadap harga saham. Dalam
penelitian ini profitabilitas diukur dengan return on equity (ROE), likuiditas diukur
dengan current ratio (CR), solvabilitas diukur dengan debt to equity ratio (DER),
aktivitas diukur dengan total assets turnover (TATO), dan kebijakan dividen diukur
dengan dividend payout ratio (DPR). Metode pengambilan sampel yang digunakan
adalah purposive sampling. Jumlah sampel yang digunakan berjumlah 15
perusahaan sektor industri barang konsumsi yang terdaftar di BEI tahun 2015-2017
yang memenuhi Kriteria yang ditetapkan. Metode analisis yang digunakan adalah
analisis regresi linear berganda. Program yang digunakan untuk mengolah data
penelitian adalah IBM SPSS 25. Hasil penelitian menunjukkan bahwa rasio
profitabilitas (ROE), likuiditas (CR), solvabilitas (DER), dan aktivitas (TATO)
berpengaruh signifikan positif terhadap harga saham. Di sisi lain, kebijakan dividen
(DPR) tidak berpengaruh secara signifikan terhadap harga saham walaupun
menunjukkan hubungan yang positif.

Kata Kunci: Harga Saham, Return on Equity (ROE), Current Ratio (CR), Debt to
Equity Ratio (DER), Total Assets Turnover (TATO), Dividend Payout Ratio (DPR)

ABSTRACT

This research was conducted to determine the effect of profitability, liquidity,
leverage, activity, and dividend policy toward stock prices. In this research
profitability is measured by ROE, liquidity is measured by CR, leverage is measured
by DER, activity is measured by TATO, and dividend policy is measured by DPR.
Purposive sampling method is used to collect the sample. The number of samples
used is 15 companies in the consumer goods industry sector listed on the Indonesia
Stock Exchange in 2015-2017 that meet the specified criteria. The analytical
method used in this research is multiple linear regression. The program used to
process the data is IBM SPSS 25. This research shows that profitability (ROE),
liquidity (CR), leverage (DER) and activity (TATO) have a significant positive
effect toward stock prices. On the other hand, dividend policy (DPR) has no
significant effect toward stock prices despite showing that it is positively correlated.

Key Words: Stock Prices, Return on Equity (ROE), Current Ratio (CR), Debt to
Equity Ratio (DER), Total Assets Turnover (TATO), Dividend Payout Ratio (DPR)



All our dreams can come true, if we have the courage to pursue them.

Semua impian kita dapat menjadi kenyataan, jika kita memiliki keberanian untuk
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