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Penelitian ini bertujuan untuk mengetahui pengaruh profitabilitas,
likuiditas, leverage, harga saham masa lalu, volume perdagangan saham,
Dividend Per Shared (DPS), dan Internet Financial Reporting (IFR) terhadap
harga saham secara parsial dan simultan pada perusahaan indeks LQ-45 yang
terdaftar di Bursa Efek Indonesia (BEI) dengan periode pengamatan selama
tahun 2014-2017.

Data diambil dari laporan kinerja perusahaan dari tahun 2014 sampai
dengan 2017. Teknik Analisis dilakukan dengan teknik analisis regresi data panel
dengan bantuan Eviews 10. Pemilihan sampel dalam penelitian ini menggunakan
metode purposive sampling dimana perusahaan yang akan diteliti harus
memenuhi beberapa kriteria tertentu. Jumlah perusahaan yang dijadikan sebagai
sampel penelitian berdasarkan kriteria yang telah ditetapkan adalah sebanyak 9
perusahaan. Pengujian hipotesis mengunakan uji t untuk menguji koefisien secara
3 - s parsial dengan tingkat signifikan 5% dan uji F untuk menguji koefisien secara
simultan. Selain itu digunakan juga uji normalitas data, uji autokorelasi, uji
multikolinearitas dan uji heteroskedasitas.

Hasil penelitian menunjukkan bahwa secara parsial Dividend Per Shared
(DPS) berpengaruh positif dan signifikan terhadap harga saham. Profitabilitas,
likuiditas, leverage, harga saham masa lalu, dan volume perdagangan saham,
< dan Internet Financial Reporting tidak berpengaruh terhadap harga saham.
= Sedangkan penelitian secara simultan menunjukkan bahwa seluruh variable
: independen berpengaruh terhadap harga saham dilihat dari nilai F-statistik
g sebesar 0.000000. Nilai koefisien determinasi (R?) dalam penelitian ini sebesar
0:991898 yang artinya kemampuan variabel bebas dalam menjelaskan variasi
c = variabel terikat sebesar 99,18% sedangkan sisanya sebesar 0,82% dijelaskan
oleh variabel bebas lain diluar model yang tidak dimasukkan dalam model
AL regresi.
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= Kata kunci : Profitabilitas, likuiditas, leverage, harga saham masa lalu, volume
= perdagangan saham, Dividend Per Shared (DPS), Internet Financial Reporting
(IER), dan harga saham.
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ABSTRACT

ABSTRACT THE EFFECT OF PROFITABILITY, LIQUIDITY, LEVERAGE,
PAST STOCK PRICE, STOCK TRADE VOLUME, DIVIDEND PER SHARED
(DPS), AND INTERNET FINANCIAL REPORTING (IFR)

ON STOCK PRICES
(Empirical Study on LQ-45 Index Companies Listed on the Indonesia Stock
Exchange for the 2014-2017 Period)

By: Febri Fitri Rachmawati
Nim. 11573202975

This study aims to determine the effect of profitability, liquidity, leverage,
past stock prices, stock trading volume, Dividend Per Shared (DPS), and Internet
Financial Reporting (IFR) on stock prices partially and simultaneously on listed
LQ-45 index companies on the Indonesia Stock Exchange (IDX) with an
observation period during 2014-2017.

Data is taken from company performance reports from 2014 to 2017.
Analysis techniques are carried out by panel data regression analysis techniques
with the help of Eviews 10. The sample selection in this study uses a purposive
sampling method where the company to be studied must meet certain criteria. The
number of companies used as research samples based on predetermined criteria
Is as many as 9 companies. Hypothesis testing uses a t test to test the coefficient
partially with a significant level of 5% and the F test to test coefficients
simultaneously. In addition, normality test, autocorrelation test, multicollinearity
test and heteroscedacity test were also used.

The results show that partially Dividend Per Shared (DPS) has a positive
and significant effect on stock prices. Profitability, liquidity, leverage, past stock
prices, and stock trading volume, and Internet Financial Reporting have no effect
on stock prices. While simultaneous research shows that all independent variables
have an effect on stock prices seen from the F-statistic value of 0.000000. The
coefficient of determination (R2) in this study is 0.991898 which means that the
ability of independent variables to explain variations in the dependent variable is
99.18% while the remaining 0.82% is explained by other independent variables
outside the model that are not included in the regression model.

Keywords : Profitability, liquidity, leverage, past stock prices, stock trading
volume, Dividend Per Shared (DPS), Internet Financial Reporting (IFR), and
stock prices.
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