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RINGKASAN  

 

 Penelitian ini bertujuan untuk mengetahui pengaruh likuiditas , net profit margin dan 

earning per share terhadap harga saham pada perusahaan sub sektor transportasi tahun 2015 – 

2019 yang tercatat di bursa efek Indonesia. Jenis penelitian yang digunakan dalam penlitian 

ini adalah kuantitatif. Data penelitian menggunakan data sekunder dengan menggunakan 

teknik pengumpulan data penelitian kepustakaan dan dokumentasi yang bersumber dari 

laporan keuangan dan laporan tahunan di Bursa Efek Indonesia Tahun 2015 – 2019.  

 Sampel penelitian ini sebanyak 50 perusahaan yang terdaftar yang terdaftar di Bursa 

Efek Indonesia periode 2015 – 2019. Teknik pengambilan sampel dalam penelitian 

menggunakan purposive sampling dengan kriteria yang telah ditentukan. Analisis yang 

digunakan adalah analisis regresi linear berganda dan uji asumsi klasik.  

 Berdasarkan analisis data regresi linear berganda menunjukkan secara parsial Current 

Ratio dan Net Profit Margin tidak terdapat pengaruh signifikan terhadap Harga saham , 

sedangkan Earning Per Share secara parsial terdapat pengaruh signifikan terhadap harga 

saham. Secara simultan variabel Current Ratio , Net Profit Margin dan Eearning Per Share 

berpengaruh terhadap harga saham. Koefisien determinasi pada Adjusted R
2 

sebesar 0,244 ( 

24.4% ). Hal ini menjelaskan bahwa Current Ratio , Net Profit Margin dan Earning per share 

hanya mampu mempengaruhi harga saham sebesar 24.4%
 

. Sisanya sebesar 74,6% 

dipengaruhi oleh variabel lain yang tidak termasuk dalam objek penelitian.  

Kata Kunci : Current Ratio , Net Profit Margin , Earning Per Share , Harga Saham  

  



 

vi 
 



 

vii 
 

 

 

  



 

viii 
 

PERNYATAAN TIDAK MELANGGAR 

  



 

ix 
 

DAFTAR ISI 

 

HALAMAN SAMPUL DEPAN................................................................................... i 

HALAMAN JUDUL .................................................................................................. .ii 

HALAMAN PENGESAHAAN.................................................................................. iii 

MOTTO  ..................................................................................................................... iv 

RINGKASAN  .............................................................................................................. v 

KATA PENGANTAR  ............................................................................................... vi 

PERNYATAAN TIDAK MELANGGAR KODE ETIK PENELITIAN ................. viii 

DAFTAR ISI  .............................................................................................................. ix 

DAFTAR TABEL ...................................................................................................... xii 

DAFTAR GAMBAR ................................................................................................ xiii 

DAFTAR LAMPIRAN ............................................................................................. xiv 

BAB I PENDAHULUAN ............................................................................................ 1 

A. Latar Belakang Masalah ................................................................................... 1 

B. Perumusan Masalah .........................................................................................  4 

C. Tujuan dan Manfaat Penelitian  ........................................................................ 5 

1. Tujuan Penelitian .......................................................................................  5 

2. Manfaat Penelitian  ..................................................................................... 5 

BAB II TINJAUAN PUSTAKA .................................................................................. 7 

A. Landasan Teori.................................................................................................. 7 

1. Pasar Modal  ............................................................................................... 7 

2. Saham  ......................................................................................................... 9 

3. Rasio keuangan ......................................................................................... 11 

4. Likuiditas  ................................................................................................. 12 

5. Net Profit Margin ...................................................................................... 15 

6. Earning Per Share  .................................................................................... 16 

B. Penelitian Terdahulu  ...................................................................................... 18 



 

x 
 

C. Kerangka Pemikiran ....................................................................................... 20 

D. Hipotesis ......................................................................................................... 21 

1. Likuiditas terhadap harga saham .............................................................. 21 

2. Net Profit Margin Terhadap harga saham ................................................. 22 

3. Earning Per Share terhadap Harga Saham ................................................ 23 

4. Likuiditas , Net Profit Margin dan Earning Per Share 

 terhadap harga saham ............................................................................... 23 

BAB III METODE PENELITIAN .......................................................................... 25  

A. Ruang Lingkup Penelitian............................................................................... 25  

B. Populasi dan Sampel Penelitian  ..................................................................... 25  

1. Populasi ..................................................................................................... 25 

2. Sampel  ..................................................................................................... 27 

C. Metode Pengambilan Data .............................................................................. 28 

1. Kepustakaan  ............................................................................................. 28 

2. Dokumentasi  ...........................................................................................  28 

D. Definisi Operasional Variabel........................................................................  28 

1. Variabel Independen ................................................................................  28 

2. Variabel Dependen ................................................................................... 30 

E. Metode Analisis Data  ..................................................................................... 30 

1. Uji Statistik Deskriptif  ...........................................................................   30 

2. Uji Asumsi Klasik  .................................................................................... 31 

3. Analisis Regresi Linear Berganda ...........................................................  32 

4. Pengujian Hipotesis .................................................................................. 32 

BAB IV HASIL DAN PEMBAHASAN  ................................................................. 34 

A. Deskripsi Objek Penelitian ............................................................................. 34 

B. Hasil Analisis  ................................................................................................. 43 

1. Analisis Uji Deskriptif  ............................................................................. 34  

2. Uji Asumsi Klasik ..................................................................................... 35 

3. Analisis Regresi Linear Berganda  ........................................................... 39 

4. Pengujian Hipotesis .................................................................................. 40 



 

xi 
 

C. Pembahasan..................................................................................................... 42  

1. Current Ratio berpengaruh ........................................................................ 42 

2. Net profit Margin berpengaruh  ................................................................ 44 

3. Earning Per Share berpengaruh ................................................................ 45 

4. Current Ratio , Net Profit Margin , Earning Per Share berpengaruh ........ 47 

BAB V PENUTUP....................................................................................................  48 

A. Kesimpulan ....................................................................................................  48 

B. Saran ............................................................................................................... 49 

DAFTAR PUSTAKA ...............................................................................................  51 

LAMPIRAN .............................................................................................................. 52 

 

 

 

  



 

xii 
 

DAFTAR TABEL 

 

Tabel 2.1  Penelitian Terdahulu ....................................................................................... 19 

Tabel 3.1 Populasi Perusahaan Sub Sektor Transportasi .............................................. 26 

Tabel 3.2 Sampel Perusahaan Sub Sektor Transportasi ................................................ 27 

Tabel 4.1 Deskripsi statistik variabel penelitian ........................................................ 34 

Tabel 4.2 Uji Normali ................................................................................................ 36 

Tabel 4.3 Uji Determinasi  ......................................................................................... 37 

Tabel 4.4 Uji Heterokeditas ....................................................................................... 37 

Tabel 4.5 Uji Tolerance dan VIF  .............................................................................. 38 

Tabel 4.6 Hasil analisis regresi linear berganda  ....................................................... 39 

Tabel 4.7 Uji T ........................................................................................................... 40 

Tabel 4.8 Uji F ........................................................................................................... 41 

Tabel 4.9 Uji Determinasi .......................................................................................... 41 



 

xiii 
 

DAFTAR  GAMBAR 

 

Gambar 2.1 Kerangka Pemikiran  ............................................................................... 20 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 



 

xiv 
 

DAFTAR LAMPIRAN 

 

Lampiran 1 Kriteria Pemilihan sampel ......................................................................  52 

Lampiran 2 Populasi Sampel  ..................................................................................... 54 

Lampiran 3 Perusahaan Yang Memenuhi Sampel  ..................................................... 56 

Lampiran 4 Daftar Nilai Saham Selama Tahun Penelitian ......................................... 57  

Lampiran 5 Daftar Nilai Current Ratio Selama Tahun Penelitian .............................. 58 

Lampiran 6 Daftar Nilai Net Profit Margin Selama Tahun Penelitian ......................  59 

Lampiran 7 Daftar Nilai Earning Per Share Selama Tahun Penelitian  ...................... 60 

Lampiran 8 Hasil Pengolahan Data  ........................................................................... 61 

1. Uji Statistik Deskriptif  ......................................................................  61 

2. Uji Asumsi Klasik  .............................................................................. 61 

3. Uji Regresi Linear Berganda  .............................................................. 63 

4. Uji Hipotesis  ....................................................................................... 63 

Lampiran 9 Tabel Distribusi F  ................................................................................... 65  

Lampiran 10 Tabel DW  ............................................................................................. 66 

Lampiran 11 Tabel Distribusi T  ................................................................................. 68 

Lampiran 12 Berita Acara ........................................................................................... 69  

 

 


