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ABSTRAK

PENGARUH DEBT TO EQUITY RATIO, RETURN ON EQUITY DAN CURRENT
RATIO TERHADAP HARGA SAHAM PADA PERUSAHAAN SUB SEKTOR
PERTAMBANGAN BATU BARA YANG TERDAFTAR DI BURSA EFEK
INDONESIA TAHUN 2017-2021

Oleh :
Eny Yuli Astuti
NIM 01219006

Dosen Pembimbing :
Dr. Wahyudiono, S.E.,M.M

Penelitian ini bertujuan untuk menganalisis pengaruh Debt to Equity Ratio, Return
On Equity dan Current Ratio terhadap harga saham pada perusahaan sub sektor
pertambangan batu bara yang terdaftar di Bursa Efek Indonesia. Penelitian ini
menggunakan pendekatan kuantitatif. Teknik pengumpulan data yang di gunakan adalah
dokumentasi berupa data sekunder dan studi pustaka. Objek penelitian ini berjumalah 7
perusahaan yang bergerak di bidang pertambangan batu bara yang terdaftar di BEI tahun
2017-2021. Teknik pengambilan sampel yang digunakan adalah teknik purposive
sampling dan diperoleh sebanyak 35 sampel penelitian.

Teknik analisis data menggunakan regresi linear berganda dengan SPSS Versi 26.
Hasil penelitian ini secara persial Debt to Equity Ratio berpengaruh signifikan terhadap
harga saham perusahaan sub sektor pertambangan batu bara, Return On Equity
berpengaruh signifikan terhadap harga saham perusahaan sub sektor pertambangan batu
bara dan Current Ratio tidak berpengaruh signifikan terhadap harga saham perusahaan
sub sektor pertambangan batu bara. Sedangkan secara simultan Debt to Equity Ratio,
Return On Equity dan Current Ratio berpengaruh signifikan terhadap harga saham
perusahaan sub sektor pertambangan batu bara.

Kata Kunci: Debt to Equity Ratio, Return On Equity, Current Ratio
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ABSTRACT

THE EFFECT OF DEBT TO EQUITY RATIO, RETURN ON EQUITY AND
CURRENT RATIO ON STOCK PRICE IN COAL MINING SUB-SECTOR
COMPANIES LISTED ON THE INDONESIA STOCK EXCHANGE IN 2017-
2021

By :
Eny Yuli Astuti
NIM 01219006

Advisor :
Dr. Wahyudiono, S.E.,M.M

This study aims to analyze the effect of Debt to Equity Ratio, Return On Equity
and Current Ratio on stock prices in coal mining sub-sector companies listed on the
Indonesia Stock Exchange. This study uses a quantitative approach. The data collection
technique used is documentation in the form of secondary data and literature. The objects
of this research are 7 companies engaged in coal mining which are listed on the IDX in
2017-2021. The sampling technique used was purposive sampling technique and 35
research samples were obtained.

Data analysis technique uses multiple linear regression with SPSS Version 26. The
results of this study partially Debt to Equity Ratio has a significant effect on stock prices
of coal mining sub-sector companies, Return On Equity has a significant effect on stock
prices of coal mining sub-sector companies and Current Ratio does not have a significant
effect on the share price of coal mining sub-sector companies. Meanwhile, simultaneously
the Debt to Equity Ratio, Return On Equity and Current Ratio have a significant effect on
the stock prices of companies in the coal mining sub-sector.

Keywords: Debt to Equity Ratio, Return On Equity, Current Ratio
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