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ABSTRAK

Penelitian ini berjudul “ Analisis Faktor — Faktor Yang Mempengaruhi
Harga Saham Di Bursa Efek Indonesia”, oleh Albert Yunander Tulle (NIM
8112181002) dibawah bimbingan Dr. Stanis Man S.E.,M.Si dan Rere Paulina
Bibiana S.E.,M.Si

Masalah dalam penelitian ini adalah: (1) Bagaimana gambaran umum
perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia ?, (2) Apakah
Return On Equity (ROE) secara signifikan berpengaruh positif terhadap harga
saham pada perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia Tahun
2018 - 20207, (3) Apakah Earning Per Share (EPS) secara signifikan berpengaruh
positif terhadap harga saham pada perusahaan manufaktur yang terdaftar di Bursa
Efek Indonesia Tahun 2018 — 2020?, (4) Apakah Debt to Equity Ratio (DER)
secara signifikan berpengaruh positif terhadap harga saham pada perusahaan
manufaktur yang terdaftar di Bursa Efek Indonesia Tahun 2018 - 20207?, (5)
Apakah Return On Equity (ROE), Earning Per Share (EPS), Debt to Equity Ratio
(DER) secara simulan berpengaruh terhadap harga saham perusahaan manufaktur
yang terdaftar di Bursa Efek Indonesia Tahun 2018 - 2020?.

Tujuan dalam penelitian ini adalah: (1) Untuk mengetahui gambaran
umum perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia, (2) Untuk
mengetahui pengaruh Return On Equity (ROE) secara signifikan berpengaruh
terhadap harga saham pada perusahaan manufaktur yang terdaftar di Bursa Efek
IndonesiaTahun 2018 — 2020, (3) Untuk mengetahui pengaruhEarning Per Share
(EPS) secara signifikan berpengaruh terhadap harga saham pada perusahaan
manufaktur yang terdaftar di Bursa Efek IndonesiaTahun 2018 — 2020, (4) Untuk
mengetahui pengaruhDebt to Equity Ratio (DER) secara signifikan berpengaruh
terhadap harga saham pada perusahaan manufaktur yang terdaftar di Bursa Efek
Indonesia Tahun 2018 — 2020, (5) Untuk mengetahui pengaruh Return On Equity
(ROE), Earning Per Share (EPS), Debt to Equity Ratio (DER) secara simulan
berpengaruh terhadap harga saham perusahaan manufaktur yang terdaftar di Bursa
Efek Indonesia Tahun 2018 — 2020.

Teknik analisis dalam penelitian adalah analisis statistik deskriptif dana
anilisis statistik inferensial. Dalam penelitian ini metode yang gunakan adalah
penelitian kuantitatif.

Hasil analisis menunjukkan bahwa (1) Berdasarkan analisis diatas
didapatkan hasil bahwa secara parsial Return On Equity berpengaruh positif
sginifikan terdahap harga saham, (2) Berdasarkan analisis diatas didapatkan hasil
bahwa secara parsial EPS Equity berpengaruh positif sginifikan terdahap harga
saham, (3) Berdasarkan analisis diatas didapatkan hasil bahwa secara parsial Debt
to Equity Ratio berpengaruh negatif sginifikan terdahap harga saham. Hasil uji F
hitung lebih besar 19,454 lebih besar dari T tabel 2,018 dengan sginifikan sebesar
0,000 yang berarti nilai signifikan <0,05.

Kata Kunci : ROE, EPS, DER dan Harga Saham
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ABSTRACT

This research is entitled "Analysis of Factors Affecting Stock Prices on
the Indonesia Stock Exchange", by Albert Yunander Tulle (NIM 8112181002)
under the guidance of Dr. Stanis Man S.E.,M.Si and Rere Paulina Bibiana
S.E.,M.Si.

The problems in this study are: (1) What is the general description of
manufacturing companies listed on the Indonesia Stock Exchange?, (2) Does
Return On Equity (ROE) significantly have a positive effect on stock prices in
manufacturing companies listed on the Indonesia Stock Exchange in 2018 -
2020?, (3) Does Earning Per Share (EPS) significantly have a positive effect on
stock prices in manufacturing companies listed on the Indonesia Stock Exchange
in 2018 - 2020?, (4) Does the Debt to Equity Ratio (DER) significantly affect
positive effect on stock prices in manufacturing companies listed on the Indonesia
Stock Exchange in 2018 - 2020?, (5) Do Return On Equity (ROE), Earning Per
Share (EPS), Debt to Equity Ratio (DER) simultaneously affect stock prices
manufacturing companies listed on the Indonesia Stock Exchange in 2018 -
2020?.

The objectives in this study are: (1) To find out the general description
of manufacturing companies listed on the Indonesia Stock Exchange, (2) To
determine the effect of Return On Equity (ROE) significantly affecting stock
prices in manufacturing companies listed on the Indonesia Stock Exchange in
2018 — 2020, (3) To find out the effect of Earning Per Share (EPS) significantly
affects stock prices in manufacturing companies listed on the Indonesia Stock
Exchange in 2018 — 2020, (4) To determine the effect of Debt to Equity Ratio
(DER) significantly affects prices shares in manufacturing companies listed on the
Indonesia Stock Exchange in 2018 - 2020, (5) To determine the effect of Return
On Equity (ROE), Earning Per Share (EPS), Debt to Equity Ratio (DER)
simultaneously affect the stock price of manufacturing companies listed on the
Indonesia Stock Exchange in 2018 — 2020.

The analysis technique in this research is descriptive statistical analysis
and inferential statistical analysis. In this study the method used is quantitative
research.

The results of the analysis show that (1) Based on the above analysis, it
is found that partially Return On Equity has a significant positive effect on stock
prices, (2) Based on the above analysis, it is found that partially EPS Equity has a
significant positive effect on stock prices, (3) Based on the analysis The results
above show that partially the Debt to Equity Ratio has a significant negative effect
on stock prices. The result of the calculated F test is 19.454 greater than T table
2.018 with a significant value of 0.000 which means a significant value <0.05.

Keywords : ROE, EPS, DER and Harga Saham
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