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ABSTRACT

Satria Maheswara (2023). “The Effect of Internal and External Fundamental Factors
on the LQ45 Indeks Share Prices Listed on the Indonesia Stock Exchange (IDX) for
the 2016-2021 period.

Supervisor: Rifgi Novriyandana, SE, MM, M.Acc, Ak

This study aims to test and analyze the effect of Return On Assets (ROA),
Current Ratio (CR), Debt to Equity Ratio (DER), Inflation, Exchange Rate, and Gross
Domestik Product (GDP) on stock prices. The independent variables used in this study
are Return On Assets (ROA), Current Ratio (CR), Debt to Equity Ratio (DER),
Inflation, Exchange Rate, and Gross Domestik Product (GDP). Meanwhile the
dependent variable used in this study, namely stock prices.

The population of this study is LQ45 Index companies listed on the Indonesia
Stock Exchange in the 2016-2021 period. The sample was selected using a purposive
sampling method and obtained 108 data based on certain criteria. The analysis
technique in this study used multiple linear regression analysis through the SPSS
application.

The results of this study indicate that the Debt to Equity Ratio (DER) has a
significant effect on stock prices. Meanwhile, Return On Assets (ROA), Current Ratio
(CR), Inflation, Exchange Rate, and Gross Domestic Product (GDP) have no
significant effect on stock prices.

Keywords: Return On Assets, Current Ratio, Debt to Equity Ratio, Inflation, Exchange
Rate, Gross Domestic Product, Stock Price.
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ABSTRAKSI

Satria Maheswara (2023). Pengaruh Faktor Fundamental Internal dan Eksternal
Terhadap Harga Saham Indeks LQ45 Yang Terdaftar Pada Bursa Efek Indonesia (BEI)
Periode 2016-2021.

Pembimbing: Rifqi Novriyandana, SE, MM, M.Acc, Ak

Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh Return On
Assets (ROA), Current Ratio (CR), Debt to Equity Ratio (DER), Inflasi, Kurs, dan
Produk Domestik Bruto (PDB) terhadap harga saham. Variabel independen yang
digunakan dalam penelitian ini, yaitu Return On Assets (ROA), Current Ratio (CR),
Debt to Equity Ratio (DER), Inflasi, Kurs, dan Produk Domestik Bruto (PDB).
Sedangkan variabel dependen yang digunakan dalam penelitian ini, yaitu harga saham.

Populasi dari penelitian ini adalah perusahaan Indeks LQ45 yang terdaftar di
Bursa Efek Indonesia pada periode 2016-2021. Sampel dipilih menggunakan metode
purposive sampling dan memperoleh data sebanyak 108 berdasarkan kriteria tertentu.
Teknik analisis dalam penelitian ini menggunakan analisis regresi linear berganda
melalui aplikasi SPSS.

Hasil penelitian ini menunjukkan bahwa Debt to Equity Ratio (DER)
berpengaruh signifikan terhadap harga saham. Sedangkan Return On Assets (ROA),
Current Ratio (CR), Inflasi, Kurs, dan Produk Domestik Bruto (PDB) tidak
berpengaruh signifikan terhadap harga saham.

Kata Kunci: Return On Assets, Current Ratio, Debt to Equity Ratio, Inflasi, Kurs,
Produk Domestik Bruto, Harga Saham.
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