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ABSTRAK

KIREYNA EKA DHIAN RAHMAWATI, 17042010036, Pengaruh Return On
Assets, Return On Equity dan Earning Per Share Terhadap Harga Saham
Perusahaan Pertambangan Batubara Yang Terdaftar Di Bursa Efek
Indonesia Periode Tahun 2014-2018.

Profitabilitas perusahaan meliputi Return On Assets, Return On Equity dan Earning
Per Share menjadi hal yang sangat diperhatikan oleh investor dalam mengambil
keputusan untuk berinvestasi. Return On Assets, Return On Equity dan Earning Per
Share yang dimiliki tiap perusahaan memiliki pengaruh terhadap harga saham,
semakin meningkat rasio profitabilitas maka akan semakin baik harga saham yang
diperoleh perusahaan. Terkait hal tersebut, maka perlu dilakukan penelitian
mengenai pengaruh Return On Assets, Return On Equity dan Earning Per Share
terhadap harga saham.

Jenis penelitian ini menggunakan metode penelitian kuantitatif. Objek penelitian
ini adalah harga saham perusahaan Pertambangan Batubara yang terdaftar di Bursa
Efek Indonesia (BEI). Penelitian ini memiliki populasi yang berjumlah 20
perusahaan dengan teknik penarikan sampel menggunakan metode sampel jenuh.
Teknik analisis menggunakan teknik analisis regresi linier berganda. Uji hipotesa
menggunakan uji F dan uji t.

Berdasarkan hasil analisis menunjukkan bahwa pengujian secara simultan (Uji F),
menyatakan bahwa variabel Return On Assets (X1), Return On Equity (X2), dan
Earning Per Share (X3) berpengauh signifikan terhadap Harga Saham ()
perusahaan Pertambangan Batubara yang terdaftar di Bursa Efek Indonesia (BEI)
periode 2014- 2018. Secara parsial, hanya variabel Earning Per Share (X3) yang
berpengaruh signifikan terhadap harga saham.

Kata Kunci : Return On Assets (ROA), Return On Equity (ROE), Earning Per
Share (EPS), Harga Saham
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ABSTRACT

KIREYNA EKA DHIAN RAHMAWATI, 17042010036, Pengaruh Return On
Assets, Return On Equity dan Earning Per Share Terhadap Harga Saham
Perusahaan Pertambangan Batubara Yang Terdaftar Di Bursa Efek
Indonesia Periode Tahun 2014-2018.

The company's profitability including Return On Assets, Return On Equity and
Earning Per Share is something that investors pay attention to when making
investment decisions. Return On Assets, Return On Equity and Earning Per Share
owned by each company have an influence on stock prices, the higher the
profitability ratio, the better the stock price the company gets. Related to this, it is
necessary to conduct research on the effect of Return On Assets, Return On Equity
and Earning Per Share on stock prices.

This type of research uses quantitative research methods. The object of this research
is the share price of Coal Mining companies listed on the Indonesia Stock Exchange
(IDX). This study has a population of 20 companies with the sampling technique
using saturated sampling method. The analysis technique uses multiple linear
regression analysis techniques. Hypothesis testing using the F test and t test.

Based on the analysis results show that the simultaneous testing (Test F), states that
the variables Return On Assets (X1), Return On Equity (X2), and Earning Per Share
(X3) have a significant influence on the Share Price (Y) of listed Coal Mining
companies. on the Indonesia Stock Exchange (IDX) for the 2014-2018 period.
Partially, only the Earning Per Share (X3) variable has a significant effect on stock
prices.

Keywords: Return On Assets (ROA), Return On Equity (ROE), Earning Per
Share (EPS), Stock Price
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