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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh dari rasio
keuangan (Return on Equity, Earning Per Share dan Debt to Equity Ratio) secara
simultan maupun secara parsial terhadap harga saham pada perusahaan indeks LQ45
yang terdaftar di Bursa Efek Indonesia periode 2018-2020. Metode analisis data yang
digunakan adalah menggunakan metode regresi linier berganda. Populasi dalam
penelitian ini berjumlah 62 perusahaan dan jumlah sampel yang diperoleh adalah
sebanyak 24 perusahaan. Metode pengambilan sampel mengunakan teknik purposive
sampling. Berdasarkan hasil pengujian data, diketahui bahwa secara simultan, Return
on Equity, Earning Per Share dan Debt to Equity Ratio berpengaruh signifikan
terhadap harga saham pada perusahan indeks LQ45 yang terdaftar di Bursa Efek
Indonesia periode 2018-2020. Secara parsial, Earning Per Share berpengaruh
signifikan positif terhadap harga saham pada perusahaan indeks LQ45 yang terdaftar
di Bursa Efek Indonesia periode 2018-2020. Namun, Return on Equity dan Debt to
Equity Ratio berpengaruh signifikan negatif terhadap harga saham pada perusahaan
indeks LQ45 yang terdaftar di Bursa Efek Indonesia periode 2018-2020.

Kata kunci : Return on Equity, Earning Per Share, Debt to Equity Ratio, harga
saham
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ABSTRACT

This study aims to determine and analyze the effect of financial ratios
(Return on Equity, Earning Per Share and Debt to Equity Ratio) simultaneously or
partially on stock prices in LQ45 index companies listed on the Indonesia Stock
Exchange for the 2018-2020 period. The data analysis method used is the multiple
linear regression method. The population in this study amounted to 62 companies
and the number of samples obtained were 24 companies. The sampling method used
a purposive sampling technique. Based on the results of data testing, it is known that
simultaneously, Return on Equity, Earning Per Share and Debt to Equity Ratio have
a significant effect on stock prices in LQO45 index companies listed on the Indonesia
Stock Exchange for the 2018-2020 period. Partially, Earning Per Share has a
significant positive effect on stock prices in L(Q45 index companies listed on the
Indonesia Stock Exchange for the 2018-2020 period. However, Return on Equity and
Debt to Equity Ratio have a significant negative effect on stock prices in LO45 index
companies listed on the Indonesia Stock Exchange for the 2018-2020 period.

Keywords :  Return on Equity, Earning Per Share, Debt to Equity Ratio, stock
price
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