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ABSTRAK 

Salah satu indeks saham yang ada di Indonesia adalah Indeks LQ45 yang terdiri 

dari 45 perusahaan dengan kriteria salah satunya selama 12 bulan terakhir masuk dalam 

perusahaan dengan kapitalisasi pasar tertinggi di Bursa Efek Indonesia (BEI). LQ45 

merupakan saham yang aktif diperdagangkan dipasar modal serta harganya yang terus 

berfluktuasi seiring dengan intensits perdagangannya. BEI pertama kali meluncurkan 

Indeks LQ45 Indeks LQ45 pada Februari 1977. Indeks LQ45 mencakup perusahaan 

dengan saham berada di top 95 % dari total rata – rata tahunan nilai transaksi saham di 

pasar regular, saham – saham dengan kapitalitas pasar tinggi dan likuiditas yang tinggi 

serta mewakili masing – masing sektor industrinya. Penelitian ini bertujuan untuk 

mengetahui, menguji, menganalisis dan mengkur pengaruh Current Ratio terhadap 

harga saham, mengetahui, menguji, menganalisis dan mengkur pengaruh Debt to Equity 

Ratio terhadap harga saham dan mengetahui, menguji, menganalisis dan mengkur 

pengaruh Return on Asset terhadap Harga saham Perusahaan Index LQ45 periode 2020 

– 2022. Metode penelitian yang digunakan dalam penelitian ini yaitu kuantitatif. 

Populasi yang digunakan oleh penelitian ini adalah laporan keuangan tahunan 

perusahaan index LQ45 yang terdaftar di Bursa Efek Indonesia periode 2020 – 2022 

sebanyak 45 perusahaan dan teknik sampling yang digunakan yaitu teknik sampling 

purposive. Penelitian ini pengujian hipotesis dilakukan dengan teknik analisis regresi 

linier berganda. Setelah dilakukan pengujian secara parsial atau uji t didapatkan hasil 

sebagai berikut : Current Ratio berpengaruh negatif terhadap Harga Saham, Debt to 

Equity Ratio berpengaruh negatif terhadap Harga Saham dan  Return on Asset 

berpengaruh negatif terhadap Harga Saham Perusahaan Index LQ45 periode 2020 – 

2022. 

 

Kata Kunci : Current Ratio, Debt to Equity Ratio, Return on Asset dan Harga Saham. 
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ABSTRACT 

One of the stock indexes in Indonesia is the LQ45 Index which consists of 45 companies 

with one of the criteria being that in the last 12 months they have been included in the 

company with the highest market capitalization on the Indonesia Stock Exchange (BEI). 

LQ45 is a stock that is actively traded on the capital market and its price continues to 

fluctuate along with the intensity of trading. BEI first launched the LQ45 Index LQ45 

Index in February 1977. The LQ45 index includes companies with shares in the top 

95% of the total annual average share transaction value on the regular market, shares 

with high market capital and high liquidity and representing each industrial sector. This 

research aims to find out, test, analyze and measure the influence of the Current Ratio 

on share prices, find out, test, analyze and measure the influence of the Debt to Equity 

Ratio on share prices and find out, test, analyze and measure the influence of Return on 

Assets on Company Index share prices LQ45 for the period 2020 – 2022. The research 

method used in this research is quantitative. The population used in this research is the 

annual financial reports of LQ45 index companies listed on the Indonesia Stock 

Exchange for the 2020 - 2022 period, totaling 45 companies and the sampling 

technique used is purposive sampling technique. In this research, hypothesis testing was 

carried out using multiple linear regression analysis techniques. After carrying out 

partial testing or t test, the following results were obtained: Current Ratio has a 

negative effect on Stock Prices, Debt to Equity Ratio has a negative effect on Stock 

Prices and Return on Assets has a negative effect on Prices. LQ45 Index Company 

Shares for the period 2020 – 2022. 

 

Kata Kunci : Current Ratio, Debt to Equity Ratio, Return on Asset and Stock price. 

  


