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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh rasio
keuangan (Current Ratio, Return On Assets, Debt To Equity Ratio, Dan Total Assets
Turnover) terhadap harga saham. objek penelitian ini adalah perbankan BUMN yang
terdaftar di BEI tahun 2018 — 2022 dan teknik pengambilan sampel yang digunakan
dalam penelitian ini adalah sampling jenuh, yang berarti semua perusahaan populasi
termasuk dan dijadikan sebagai sampel yang mana ada 4 perusahaan yaitu BRI,
MANDIRI, BNI, BTN. Teknik analasis data yang digunakan yaitu uji asumsi klasik (uji
normalitas, uji autokorelasi, uji multikolineritas, dan uji heteroskedastisitas), uji regresi
liner berganda, uji simultan (uji F), uji parsial (uji t), dan uji Koefisien Determinasi
(Adjusted R2). Hasil penelitian ini mengunjukkan bahwa Current Ratio berpengaruh
positif signifikan terhadap harga saham dan Debt To Equity Ratio berpengaruh negatif
signifikan terhadap harga saham, sedangkan untuk Return On Assets dan Total Assets
Turn Over tidak berpengaruh dan tidak signifikan terhadap harga saham. serta secara
bersama — sama Current Ratio (CR), Return On Assets (ROA), Debt To Equity Ratio
(DER), Total Assets Turnover (TATO) berpengaruh terhadap harga saham perbankan
BUMN yang terdaftar di BEI tahun 2018 — 2022.

Kata Kunci : Likuiditas (CR), Profitabilitas (ROA), Solvabilitas (DER), Aktivitas (TATO).
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ABSTRACT

This study aims to determine and analyze the effect of financial ratios (Current
Ratio, Return On Assets, Debt To Equity Ratio, and Total Assets Turnover) on stock
prices. the object of this research is state-owned banks listed on the IDX in 2018 - 2022
and the sampling technique used in this study is saturated sampling, which means that all
population companies are included and used as samples of which there are 4 companies
namely BRI, MANDIRI, BNI, BTN. The data analysis technique used is the classical
assumption test (normality test, autocorrelation test, multicollinearity test, and
heteroscedasticity test), multiple linear regression test, simultaneous test (F test), partial
test (t test), and determination coefficient test (Adjusted R2). The results of this study
indicate that Current Ratio has a significant positive effect on stock prices and Debt To
Equity Ratio has a significant negative effect on stock prices, while Return On Assets and
Total Assets turnover have no effect and are insignificant to stock prices. and together
Current Ratio (CR), Return On Assets (ROA), Debt To Equity Ratio (DER), and Total
Assets Turnover (TATO) affect the share price of state-owned banks listed on the IDX in
2018 - 2022.

Keywords: Liquidity (CR), Profitability (ROA), Solvency (DER), Activity (TATO).
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