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ABSTRAK

PENGARUH RETURN ON ASSET (ROA), EARNING PER SHARE (EPS), DAN
RETURN ON EQUITY (ROE) TERHADAP HARGA SAHAM
(Studi Empiris pada Perusahaan Manufaktur Sub Sektor Makanan dan Minuman yang
Terdafiar di BEI Periode 2014-2018)

Maria Bella Paramita
Universitas Sanata Dharma
152214191

Penelitian ini bertujuan untuk mengetahui pengaruh ROA, EPS, ROE
terhadap harga saham perusahaan Manufaktur Sub Sektor Makanan dan Minuman.
Populasi dalam penelitian ni berjumlah 18 perusahaan. Sampel dalam penelitian ini
sebanyak sembilan perusahaan yang terdaftar di BEI dalam kurun waktu 2014-2018.
Metode pengambilan sampel yang digunakan dalam penelitian ini adalah purposive
sampling. Data yang digunakan adalah data sekunder yang dikumpulkan
menggunakan metode dokumentasi data. Berdasarkan hasil uji hipotesis
menggunakan regresi linear berganda dengan program SPSS 24, diketahui bahwa
ROA secara parsial berpengaruh terhadap harga saham, EPS secara parsial
berpengaruh terhadap harga saham, ROE secara parsial berpengaruh terhadap harga
saham dan secara bersama-sama ROA, EPS, ROE berpengaruh terhadap harga
saham.

Kata kunci: Return On Assets (ROA), Earning Per Share (EPS), Return On Equity
(ROE) dan Harga Saham
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THE INFLUENCE OF RETURN ON ASSETS, , EARNING PER SHARE, AND
RETURN ON EQUITY ON STOCK PRICES
(A Case Study in Food and Beverages Companies Registered in Indonesia Stock
Exchange during the period of 2014-2018)
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This study aims to determine the influence of ROA, EPS, ROE on stock prices
of Food and Beverage companies. The population in this study included 18 companies
listed on the Indonesia Stock Exchange in the period of 2014-2018 . The samples in this
study were 9 companies. The sampling method used in this study was purposive
sampling. The data used are secondary data collected with documentation method.
Based on the results of hypothesis testing by using multiple linear regression with SPSS
24, it is known that ROA partially influenced stock prices, EPS partially influenced
stock prices, ROE partially influenced to stock prices and ROA, EPS, ROE
simultaneously influenced stock prices.
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