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ABSTRAK

Penelitian ini bertujuan untuk mengetahui hubungan antara Return On Equity
(ROE), Earning Per Share (EPS), Price Earning Ratio (PER), Debt To Equity Ratio
(DER) dan Economic Value Added (EVA) terhadap Harga Saham pada perusahaan
yang terdaftar dalam indeks saham LQ 45 di Bursa Efek Indonesia (BEI) periode
tahun 2016 — 2020. Metode pengumpulan sampel pada penelitian ini menggunakan
metode purposive sampling denga berbagai syarat kriteria yang ditentukan oleh
penulis sehingga didapatkan sampel yang memenuhi kriteria yaitu 8 perusahaan.
Analisis data pada penelitian ini menggunakan analisis regresi linear berganda
melalui aplikasi SPSS 25. Hasil penelitian ini menyimpulkan bahwa Earning Per
Share (EPS) dan Price Earning Ratio (PER) berpengaruh positif dan signifikan
terhadap Harga Saham dan Debt To Equity Ratio (DER) berpengaruh signifikan dan
negatif terhadap Harga Saham sedangkan Return On Equity (ROE) dan Economic
Value Added (EVA) tidak berpengaruh signifikan terhadap Harga Saham.

Kata Kunci : Return On Equity (ROE), Earning Per Share (EPS), Price Earning
Ratio (PER), Debt To Equity Ratio (DER), Economic Value Added
(EVA), Harga Saham



Universitas Bakrie

ANALISIS PENGARUH KINERJA KEUANGAN
TERHADAP HARGA SAHAM

(Studi Pada Perusahaan Sektor Pertambangan Yang Terdaftar Dalam Indeks
Saham LQ 45 Di Bursa Efek Indonesia Periode 2016 — 2020)

Febi Aulia Bombang

ABSTRACT

The purpose of this study is to determine the relationship between Return On
Equity (ROE), Earning Per Share (EPS), Price Earning Ratio (PER), Debt To Equity
Ratio (DER) and Economic Value Added (EVA) on Stock Prices in companies listed
in the index LQ 45 shares on the Indonesia Stock Exchange (IDX) for the period
2016 — 2020. The sample collection method in this study used a purposive sampling
method with various criteria determined by the author, the sample that met the criteria
was obtained of 8 companies. Data analysis in this study uses multiple linear
regression analysis through the SPSS 25. The results of this study conclude that
Earning Per Share (EPS) and Price Earning Ratio (PER) has a significant and
positive effect on Stock Prices and Debt To Equity Ratio (DER) has a significant and
negative effect on Stock Prices while Return On Equity (ROE) and Economic Value
Added (EVA) have no significant effect to Stock Prices.

Keyword ; Return On Equity (ROE), Earning Per Share (EPS), Price Earning
Ratio (PER), Debt To Equity Ratio (DER), Economic Value Added
(EVA), Stock Price
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