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ABSTRAK

Penawaran dan permintaan di pasar modal sudah menyebabkan
ketidakstabilan indeks harga saham yang menyebabkan naik turunnya harga
saham secara terus menerus. Investor menanamkan modal dengan harapan dapat
memperoleh pendapalan atas investasi yang telah ditanamkan. Investor
menanamkan modalnya bertujuan untuk memperoleh pendapatan jangka panjang.
Penelitian ini bertujuan untuk mengetahui pengaruh Return On Assets (ROA),
Return On Equity (ROE) dan Debt to Equity Ratio (DER) terhadap Harga Saham
pada perusahaan perbankan yang terdafar di Bursa Efek Indonesia. Populasi yang
digunakan dalam penclitian ini adalah perusahaan perbankan yang sudah go
public di Bursa Efek Indonesia. Teknik pengambilan sampel sampel dalam
penelitian ini dilakukan menggunakan metode purposive sampling, yaitu dengan
cara memilih sampel sesuai dengan kriteria yang telah ditentukan oleh peneliti
dan diperoleh sampel penelitian sebanyak 10 perusahaan selama periode tahun
penelitian 2019 — 2022, Data yang digunakan dalam penelitian ini berupa data
sekunder. Melode analisis data yang digunakan dalam penelitian ini yaitu analisis
statistik deskriptil, uji asumsi klasik, analisis regresi linier berganda dan uji
hipotesis. Hasil penelitian ini mengindikasikan bahwa Return On Assets (ROA)
berpengaruh negatif terhadap Harga Saham, Reiwrn On Equity (ROE)
berpengaruh posilif terhadap larga Saham dan Debt fo Equity Ratio (DER)
berpengaruh negatif terhadap Harga Saham.

Kata Kunci : Return On Assets (ROA), Return On Equity (ROE), Debt 10 Equity
Ratio (DER), Harga Saham
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THE INFLUENCE OF RETURN ON ASSETS (ROA), RETURN ON EQUITY
(ROE) AND DEBT TO EQUITY RATIO (DER) ON STOCK PRICES IN
BANKING COMPANIES LISTED ON THE INDONESIAN STOCK
EXCHANGE IN 2019 - 2022

ABSTRACT

Supply and demand in the capital market has caused instability in the
stock price index, causing continuous rises and falls in stock prices. Invesiors
invest capital in the hope of obtaining income from the investment they have
made. Investors invest their capital with the aim of obtaining long-term income.
This research aims to determine the effect of Return On Assets (ROA), Return On
Equity (ROE) and Debt to Equity Ratio (DER) on share prices in banking
companies listed on the Indonesia Stock Exchange. The population used in this
research is banking companies that have gone public on the Indonesia Stock
Exchange. The sampling technique in this research was carried owt using a
purposive sampling method, namely by selecting samples according 1o the criteria
determined by the researcher and obtaining a research sample of 10 companies
during the research year period 2019 - 2022, The data used in this research is
secondary data. The data analysis methods used in this research are descriptive
statistical analysis, classical assumption testing, multiple linear regression
analysis and hypothesis testing. The resulls of this research indicate that Return
On Assets (ROA) has a negative effect on stock prices, Return On Equity (ROE)
has a positive effect on stock prices and Debt to Equity Ratio (DER) has a
negative effect on stock prices.

Keywords : Return On Assets (ROA), Return On Equity (ROE), Debt to Equity
Ratio (DER), Stock Prices
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