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ABSTRAK

Penelitian ini bertujuan untuk mengetahui (1) Pengaruh Return On Asset
(ROA) terhadap Harga Saham, (2) Pengaruh Return On Equity (ROE) terhadap
Harga Saham, (3) Pengaruh Net Profit Margin (NPM) terhadap Harga Saham, (4)
Pengaruh Earning Per Share terhadap Harga Saham, (5) Pengaruh Return On
Asset (ROA), Return On Equity (ROE), Net Profit Margin (NPM), Earning Per
Share (EPS) terhadap Harga Saham.

Variabel independen dalam penelitian ini adalah Return On Asset(X1),
Return On Equity (X2), Net Profit Margin(X3) danEarning Per Share(X4),
sedangkan variabel dependen adalah Harga Saham (Y). jenis data yang digunakan
adalah data sekunder. Data laporan keuangan diperoleh melalui akses ke
www.idx.co.id dan www.idnfinancial.com. Jumlah sampel yang digunakan dalam
penelitian ini sebanyak 46 perusahaan, pengambilan sampel menggunakan teknik
purposive sampling sehingga didapatkan 39 perusahaan dengan pengamatan
selama 5 tahun, dan didapatkan jumlah sampel sebanyak 195, terdapat 109 data
outlier yang harus dikeluaran, maka data yang diolah sebanyak 86 data. Teknik
analisa yang digunakan dalam penelitian ini adalah regresi berganda agar dapat
memperoleh gambaran yang menyeluruh mengenai hubungan antara variabel
yang satu dengan variabel yang lain.

Berdasarkan hasil penelitian: Pengujia secara parsial (1) variabel Return
On Asset (ROA) tidak berpengaruh secara signifikan terhadap harga saham.(2)
variabel Return On Equity (ROE),Net Profit Margin (NPM), Earning Per Share
(EPS)berpengaruh secara signifikan terhadap harga saham. Pengujian secara
simultan semua variabel independen ROA, ROE, NPM dan EPS secara simultan
berpengaruh signifikan terhadap harga saham.

Kata Kunci : Return On Asset, Return On Equity, Net Profit Margin, Earning Per
Share, Harga Saham



THE INFLUENCE OF RETURN ON ASSETS (ROA), RETURN ON EQUITY (ROE)
NET PROFIT MARGIN (NPM), AND EARNING PER SHARE (EPS)TOWARDS
STOCK PRICE ON BANKING COMPANY LISTED IN INDONESIAN STOCK
EXCHANGE OF PERIOD 2015-2019

CORINA AQUINO WOGAN

Universitas Cenderawasih
Jayapura

corinawogan@gmail.com
ABSTRAC

This study aims to determine (1) the influence of return on assts (ROA)
towards stock price, (2) the influence of return on equity (ROE) towards stock
price, (3) the influence of net profit margin (NPM) towards stock price, (4) the
influence of earning per share (EPS) towards stock price, (5) the influence of
return on asset (ROA), return on equity (ROE), net profit margin (NPM), earning
per share (EPS) towards stock price.

The independent variables in this study are Return On Assets (X1), Return
On Equity (X2), Net Profit Margin (X3) and Earning Per Share (X4) while the
dependent variable is Stock Price (Y). The type of data used is secondary data.
Financial report data is obtained through access to www.idx.co.id and
www.idnfinancial.com. The number of samples used in this study were 46
companies, sampling using purposive sampling technique so that 39 companies
were obtained with observations for 5 years, and the number of samples was 195,
there were 112 outlier data that must be issued, then the data processed were 83
data. The analysis technique used in this study is multiple regression in order to
obtain a comprehensive picture of the relationship between one variable and
another.

Based on the results of the study: partially, (1) the Return On Asset (ROA)
variables have no significant influence towards stock price. (2) the variable
Return On Equity (ROE), Net Profit Margin (NPM), Earning Per Share (EPS) has
a significant influence towards stock price. Simultaneous testing of all
independent variables ROA, ROE, NPM, and EPS simultaneously have a
significant influence towards stock price.

Keywords: Return On Asset, Return On Equity, Net Profit Margin, Earning Per
Share, Stock Price
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