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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh Return on Assets
(ROA), Current Ratio (CR), dan Debt to Equity Ratio (DER) terhadap harga saham
pada perusahaan sektor Basic Materials yang terdaftar di Bursa Efek Indonesia
(BEI) periode 2020-2024. Penelitian ini menggunakan pendekatan kuantitatif
dengan data sekunder yang diperoleh dari laporan keuangan perusahaan yang
dipublikasikan oleh BEI dan data harga saham yang diperoleh dari Bloomberg.
Teknik pengambilan sampel menggunakan purposive sampling sehingga diperoleh
59 perusahaan dengan total 295 observasi. Setelah dilakukan eliminasi outlier,
jumlah observasi yang digunakan dalam penelitian menjadi 67 observasi. Metode
analisis yang digunakan meliputi analisis statistik deskriptif, uji asumsi klasik,
analisis regresi linear berganda, uji t, uji F, dan koefisien determinasi (R?) dengan
bantuan program SPSS Statistics.

Hasil penelitian menunjukkan bahwa Return on Assets (ROA), Current
Ratio (CR), dan Debt to Equity Ratio (DER) secara parsial tidak berpengaruh
signifikan terhadap harga saham. Selain itu, secara simultan ketiga variabel tersebut
juga tidak berpengaruh signifikan terhadap harga saham perusahaan sektor Basic
Materials yang terdaftar di Bursa Efek Indonesia periode 2020-2024.

Kata Kunci: Return on Assets, Current Ratio, Debt to Equity Ratio, Harga Saham,
Basic Materials.



ABSTRACT

This study aims to analyze the effect of Return on Assets (ROA), Current
Ratio (CR), and Debt to Equity Ratio (DER) on stock prices of Basic Materials
sector companies listed on the Indonesia Stock Exchange (IDX) during the period
2020-2024. This study employs a quantitative approach using secondary data
obtained from companies’ financial statements published by the IDX and stock price
data obtained from Bloomberg. The sampling technique used was purposive
sampling, resulting in 59 companies with a total of 295 observations. After outlier
elimination, 67 observations were used in the final analysis. The data were analyzed
using descriptive statistical analysis, classical assumption tests, multiple linear
regression analysis, t-test, F-test, and coefficient of determination (R?) with the
assistance of SPSS Statistics.

The results indicate that Return on Assets (ROA), Current Ratio (CR), and
Debt to Equity Ratio (DER) do not have a significant partial effect on stock prices.
Furthermore, these three variables simultaneously do not have a significant effect
on the stock prices of Basic Materials sector companies listed on the Indonesia

Stock Exchange during the period 2020-2024.

Keywords: Return on Assets, Current Ratio, Debt to Equity Ratio, Stock Price,
Basic Materials.
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