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ABSTRAK 

 

PENGARUH EARNING PER SHARE, DEBT TO EQUITY RATIO, DAN 

RETURN ON EQUITY TERHADAP HARGA SAHAM PADA 

PERUSAHAAN IDX 30 DI BURSA EFEK INDONESIA 

PERIODE 2017-2021 

 

Oleh: 

Wahyuningdyah Aulia Rahma 

NPM: 203402516250 

Tugas Akhir, dibawah bimbingan DR. I Made Adnyana, S.E., M.M. 

 

 

Penelitian ini bertujuan untuk mengetahui pengaruh Earning Per Share, 

Debt to Equity Ratio, dan Return On Equity terhadap Harga Saham. Penelitian ini 

mengunakan pendekatan kuantitatif. Populasi yang digunakan ialah semua 

perusahaan Indeks Saham IDX30 yang terdaftar dalam Bursa Efek Indonesia (BEI) 

periode 2017 – 2021. Teknik pengambilan sampel yang digunakan ialah purposive 

sampling dan diperoleh sampel sebanyak 17 perusahaan. Teknik analisis data yang 

digunakan ialah regresi data panel dengan menggunakan Software STATA 14. 

Hasil penelitian ini memperlihatkan bahwa variabel Earning Per Share 

berpengaruh positif dan signifikan terhadap harga saham, sedangkan variable Debt 

to Equity Ratio berpengaruh negatif dan signifikan, dan Return On Equity 

menunjukan nilai yang positif dan tidak signifikan terhadap harga saham. 

 

Kata kunci: Earning Per Share, Debt to Equity Ratio, Return On Equity, Harga 

Saham. 
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ABSTRACT 

 

THE INFLUENCE OF EARNINGS PER SHARE, DEBT TO EQUITY 

RATIO, AND RETURN ON EQUITY ON STOCK PRICES IN IDX 30 

COMPANIES ON THE INDONESIAN STOCK EXCHANGE 

FOR THE 2017-2021 PERIOD 

 

By: 

Wahyuningdyah Aulia Rahma 

NPM: 203402516250 

 

Thesis, under the guidance of DR. I Made Adnyana, S.E., M.M. 
 

This study aims to determine the effect of the variable Earning Per Share, 

Debt to Equity Ratio, and Return On Equity on Stock Prices. This study uses a 

quantitative approach. The population used was all IDX30 Stock Index companies 

listed on the Indonesia Stock Exchange (BEI) for the 2017 - 2021 period. The 

sampling technique used was purposive sampling and a sample of 17 companies 

was obtained. The data analysis technique used is panel data regression using 

STATA 14 software. 

The results of this research show that the Earning Per Share variable has a positive 

and significant effect on stock prices, while the Debt to Equity Ratio variable has a 

negative and significant effect, and Return On Equity shows a positive and 

insignificant value on stock prices. 

 

 

Keywords: Earning Per Share, Debt to Equity Ratio, Return On Equity, Share 

Price. 
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