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ABSTRAK

Pasar modal merupakan sebuah market yang memperjualbelikan berbagai
instrumen keuangan, baik yang diterbitkan oleh perusahaan swasta maupun
pemerintah. Pasar modal menjadi sebuah cara perusahaan untuk memenuhi
kebutuhan dana dalam jumlah besar dari masyarakat dengan memperjualbelikan
saham maupun obligasi. Perekonomian negara Indonesia berkaitan sangat erat
dengan pasar modal untuk menjalankan fungsi ekonomi dan keuangan.
Perkembangan perekonomian sebuah negara sangat penting sehingga kinerja
pasar modal sangat diutamakan dalam suatu negara. Tujuan dari penelitian ini
untuk menguji Pengaruh Return On Asset (ROA), Earning Per Share (EPS), Debt
To Equity Ratio (DER) terhadap harga saham perbankan yang terdaftar di BEIL.
Variabel independen dalam penelitian ini adalah Return On Asset (ROA),
Earning Per Share (EPS), Debt To Equity Ratio (DER) dan variabel dependen
adalah harga saham. Penelitian ini menggunakan data sekunder dengan populasi
perusahaan sebanyak 43 perusahaan perbankan yang terdaftar di BEI pada tahun
2016 sampai 2020 dan jumlah sampel yang diambil berdasarkan metode
purposive sampling adalah sebanyak 8 perusahaan dengan jumlah 40 data. Data
yang diuji dengan menggunakan regresi panel yaitu program SPSS 20. Hasil uji t
menunjukkan Return On Asset (ROA) berpengaruh tidak signifikan terhadap
Harga Saham maka Ho diterima H; ditolak. Earning Per Share (EPS) berpengaruh
signifikan terhadap Harga Saham maka H2 diterima Ho ditolak. Debt To Equity
Ratio (DER) berpengaruh signifikan terhadap Harga Saham maka H3 diterima Ho
ditolak. Dan hasil uji f secara simultan menunjukkan bahwa Return On Asset
(ROA), Earning Per Share (EPS), Debt To Equity Ratio (DER) berpengaruh
simultan secara signifikan terhadap Harga Saham maka Ho ditolak Ha4 diterima.

Kata Kunci: Return On Asset (ROA), Earning Per Share (EPS), Debt To Equity
Ratio (DER), Harga Saham.
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ABSTRACT

The capital market is a market that trades various financial instruments, both
issued by private companies and the government. The capital market is a way for
companies to meet the needs of large amounts of funds from the public by trading
stocks and bonds. The Indonesian economy is closely related to the capital market
to carry out economic and financial functions. The economic development of a
country is very important so that the performance of the capital market is very
important in a country. The purpose of this study was to examine the effect of
Return On Assets (ROA), Earning Per Share (EPS), Debt To Equity Ratio (DER)
on the stock prices of banks listed on the IDX. The independent variables in this
study are Return On Assets (ROA), Earning Per Share (EPS), Debt To Equity
Ratio (DER) and the dependent variable is stock prices. This study uses secondary
data with a company population of 43 banking companies listed on the IDX in
2016 to 2020 and the number of samples taken based on the purposive sampling
method is 8 companies with a total of 40 data. The data tested using panel
regression is the SPSS 20 program. The t test results show that Return on Assets
(ROA) has no significant effect on stock prices, so H0O is accepted and HI is
rejected. Earning Per Share (EPS) has a significant effect on stock prices, so H2
is accepted, HO is rejected. Debt To Equity Ratio (DER) has a significant effect on
stock prices, so H3 is accepted, HO is rejected. And the results of the f test
simultaneously show that Return On Assets (ROA), Earning Per Share (EPS),
Debt To Equity Ratio (DER) have a significant simultaneous effect on stock
prices, so HO is rejected, H4 is accepted.

Keywords: Return On Asset (ROA), Earning Per Share (EPS), Debt To Equity
Ratio (DER), Stock Price.
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