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ABSTRAK

Tujuan adanya penelitian ini adalah untuk menganalisis return on equity (ROE),
net profit margin (NPM), dan earning per share (EPS) terhadap harga saham pada
perusahaan subsektor makanan dan minuman yang terdaftar di Bursa Efek
Indonesia Periode 2017-2021. Populasi dalam penelitian ini sejumlah 33
perusahaan yang terdaftar sebagai perusahaan subsector makanan dan minuman.
Jenis data yang digunakan adalah data sekunder yakni laporan keuangan yang
diperoleh berasal dari website Bursa Efek Indonesia. Metode analisis data yang
digunakan merupakan analisis regresi bersama dengan dukungan SPSS. Metode
penelitian yang digunakan dalam penelitian ini adalah metode penelitian
kuantitatif meliputi analisis statistic deskriptif, uji asumsi klasik, analisis regresi
linear berganda, uji hipotesis (uji t dan uji ), dan uji koefisien determinasi. Hasil
peneltian pada uji t menunjukkan bahwa return on equity (ROE) secara parsial
tidak berpengaruh signifikan terhadap harga saham, net profit margin (NPM)
secara parsial tidak berpengaruh signifikan terhadap harga saham, dan earning
per share (EPS) secara parsial berpengaruh signifikan terhadap harga saham.
Hasil penelitian pada uji f menunjukkan bahwa return on equity (ROE), net profit
margin (NPM), dan earning per share (EPS) secara simultan berpengaruh
signifikan terhadap harga saham.

Kata Kunci : Return On Equity (ROE), Net Profit Margin (NPM), Earning Per
Share (EPS) dan Harga Saham.
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ABSTRACT

The purpose of this study is to analyze return on equity (ROE), net profit margin
(NPM), and earnings per share (EPS) on stock prices in food and beverage sub-
sector companies listed on the Indonesia Stock Exchange for the 2017-2021
period. The population in this study were 33 companies listed as food and
beverage sub-sector. The type of data used is secondary data, namely financial
statements obtained from the Indonesia Stock Exchange website. The data
analysis method used is regression analysis along with SPSS support. The
research method used in this study is a quantitative research method including
descriptive statistical analysis, classical assumption test, multiple linear
regression analysis, hypothesis testing (t test and f test), and coefficient of
determination test. The results of the research on the t test show that return on
equity (ROE) partially does not have a significant effect on stock prices, net profit
margin (NPM) partially does not have a significant effect on stock prices, and
earnings per share (EPS) partially has a significant effect on stock prices. share.
The results of the research on the f test indicate that return on equity (ROE), net
profit margin (NPM), and earnings per share (EPS) simultaneously have a
significant effect on stock prices.

Keyword: Return On Equity (ROE), Net Profit Margin (NPM), Earning Per
Share (EPS) and Stock Prices.
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