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ABSTRAK  

ANALISIS PENGARUH ROE, DER, EPS, PER, PBV  
TERHADAP HARGA SAHAM  

(Studi Kasus Emiten Sektor Keuangan Dalam Indeks LQ45  

Yang Terdaftar di Bursa Efek Indonesia Tahun 2013-2017)  

 
Penelitian ini bertujuan untuk menganalisis pengaruh Return on Equity 

(ROE), Debt to Equity Ratio (DER), Earning per Share (EPS), Price Earning Ratio 
(PER), Price to Book Value (PBV) terhadap harga saham emiten sektor keuangan 
dalam indeks LQ45 yang terdaftar di Bursa Efek Indonesia tahun 2013-2017. 
Populasi penelitian ini sebanyak 5 perusahaan. Metode pengambilan sampel yang 
digunakan adalah purposive sampling. Analisis yang digunakan dalam penelitian ini 
adalah analisis statistik deskriptif dan analisis regresi berganda.  Hasil penelitian ini 
menunjukkan bahwa  variabel Return on Equity (ROE) tidak berpengaruh, Debt to 
Equity Ratio (DER) berpengaruh negatif signifikan, Earning Per Share (EPS) tidak 
berpengaruh, Price Earning Ratio (PER) berpengaruh positif signifikan, Price to 
Book Value (PBV) tidak berpengaruh terhadap variabel Harga Saham.  
 
Kata kunci : return on equity, debt to equity ratio, earning per share, price earning  
 ratio, price to book value dan harga saham  
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ABSTRACT  

ANALYSIS OF THE EFFECT OF ROE, DER, EPS, PER, PBV ON STOCK 
PRICES (Case Study Of Financial Sector Company In LQ45 Index  

Listed In Indonesia Stock Exchange In 2013-2017)  

This study aims to analyze the effect of Return on Equity (ROE), Debt to 
Equity Ratio (DER), Earning per Share (EPS), Price Earning Ratio (PER), Price to 
Book Value (PBV) on stock prices of financial sector issuers in the index LQ45 is 
listed on the Indonesia Stock Exchange in 2013-2017. The population of this study 
were 5 companies. The sampling method used was purposive sampling. The analysis 
used in this study is descriptive statistical analysis and multiple regression analysis. 
The results of this study indicate that the variable Return on Equity (ROE) had no 
effect, Debt to Equity Ratio (DER) had a significant negative effect, Earning Per 
Share (EPS) had no effect, Price Earning Ratio (PER) had a significant positive 
effect, Price to Book Value ( PBV) does not affect the stock price variable.  
 
Keyword : return on equity, debt to equity ratio, earning per share, price earning  
 ratio, price to book value dan stock price  
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