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ABSTRAKSI

Penelitian ini meneliti tentang "ANALISIS PENGARUH EARNING PER SHARE
(EPS), RETURN ON EQUITY(ROE) DAN DEBT TO EQUITY RATIO (DER)
TERHADAP HARGA SAHAM Pada Perusahaan Retail Yang Terdaftar di Bursa
Efek Indonesia (BEI) Periode 2015-2017". Penulis menggunakan data keuangan
per triwulan padaPerusahaan Retail yang terdaftar di BEI periode 2015-2017
sebagai objek penelitian. Tujuan dari penelitian ini adalah untuk mengetahui
pengaruh EPS, ROEdan DER Terhadap Harga SahamPerusahaan Retail yang
terdaftar di BEI. Variabel eksogenous dalam penelitian ini adalah EPS, ROEdan
DER, variabelendogenous dalam penelitian ini adalah Harga SahamPerusahaan
Retail yang terdaftar di BEIl.Dalam penelitian ini, menggunakan pendekatan
purposive sampling, dimana penentuan sampelnya menggunakan obyek sebanyak
17 PerusahaanRetail yang terlisting di BEI periode 2015-2017. Hipotesis yang
digunakan dalam penelitian ini adalah hipotesis dengan analisis regresi linier
berganda, dengan persamaan berikut:

Y = 3,444 + 0,603.X1 — 0,511.X> + 0,122.X3 + €

Berdasarkan hasil analisis, dapat disimpulkan bahwa variabel independen Earning
Per Share (EPS), Return On Equity (ROE) dan Debt To Equity Ratio (DER)
memiliki pengaruh simultan maupun parsial secara bermakna terhadap Harga
SahamPerusahaan Retail Yang Terdaftar di Bursa Efek Indonesia (BEI).Dengan
menggunakan analisa regresi, maka dapat diketahui bahwa EPSberpengaruh
positif secara signifikan terhadap Harga Saham, ROEberpengaruh negatif secara
signifikan terhadap Harga Saham danDERberpengaruh positif secara signifikan
terhadap perubahan Harga Saham.

Kata kunci: Harga Saham, Earning per Share, Return on Equity dan Debt
toEquity Ratio.
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ABSTRACT

This study examines the "EARNING PER SHARE EFFECT (EPS), RETURN ON EQUITY (ROE)
AND DEBT TO EQUITY RATIO (DER) ANALYSIS OF SHARE PRICE On Retail Companies
Listed on Indonesia Stock Exchange (BEI) Period 2015-2017". The author uses quarterly
financial data Retail Companies listed on the BEI period 2015-2017 as the object of research.
The purpose of this study is to determine the effect of EPS, ROE and DER Against Stock Price of
Retail Companies listed on the Stock Exchange. The eksogenous variables in this research are
EPS, ROE and DER, the endogenous variable in this research is Stock Price of Retail Company
listed on BEI. In this research, using purposive sampling approach, where the sample
determination using object as much as 17 Retail Company that exist in BEI period 2015-2017.
Hypothesis used in this research is hypothesis with multiple linear regression analysis, with the
following equation:

Y = 3,444 + 0,603.X1 - 0,511.X2 + 0,122.X3 + e

Based on the results of the analysis, it can be concluded that the independent variables of
Earning Per Share (EPS), Return On Equity (ROE) and Debt To Equity Ratio (DER) have a
simultaneous or partial effect on the Share Price of Retail Companies Registered in Indonesia
Stock Exchange BEI). By using regression analysis, it can be seen that EPS has a significant
positive effect on Stock Price, ROE has a significant negative effect on Stock Price and DER has
a significant positive effect on Stock Price changes.

Keywords: Stock Price, Earning per Share, Return on Equity and Debt to Equity
Ratio.
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