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ABSTRAK 

 

Siti Mi’Danur Rahmah, 20042010211, Pengaruh Earning Per Share (EPS), Price 

To Earning Ratio (PER), Debt To Equity Ratio (DER), Return On Equity (ROE), 

Deviden Per Share (DPS) Terhadap Harga Saham Perusahaan Yang Terdaftar 

Dalam Indeks LQ45 Di Bursa Efek Indonesia (BEI) Periode Tahun 2018 – 2022. 

Laporan keuangan menjadi salah satu sumber informasi krusial bagi investor 

dalam mengevaluasi performa suatu perusahaan. Pengambilan keputusan oleh investor 

seringkali bergantung pada informasi yang terdapat dalam laporan keuangan 

perusahaan. Selain ikhtisar keuangan, harga saham juga menjadi pertimbangan utama 

bagi investor yang berencana berinvestasi dalam suatu saham. Dalam konteks laporan 

keuangan, terdapat beberapa rasio yang signifikan, seperti Earning Per Share (EPS), 

Price To Earning Ratio (PER), Debt To Equity Ratio (DER), Return On Equity (ROE), 

Deviden Per Share (DPS). Tujuan dari penelitian ini adalah untuk menguji dampak 

Earning Per Share (EPS), Price To Earning Ratio (PER), Debt To Equity Ratio (DER), 

Return On Equity (ROE), Deviden Per Share (DPS) terhadap harga saham pada 

perusahaan yang terdaftar di indeks LQ45 pada periode Tahun 2018 – 2022. Penelitian 

ini menggunakan pendekatan analisis regresi linear berganda dengan sampel sebanyak 

16 perusahaan yang terdaftar di indeks LQ45 dan 80 data selama periode 2018-2022. 

Metodologi penelitian ini bersifat kuantitatif, dan alat analisis yang digunakan adalah 

perangkat lunak SPSS versi 26. Hasil pengujian simultan menggunakan Uji F 

menunjukkan bahwa kelima variabel bersama-sama berpengaruh signifikan terhadap 

Harga saham. Selanjutnya, hasil analisis Uji t mengungkapkan bahwa Earning Per 

Share (EPS) dan Price to Earning Ratio (PER) berpengaruh positif dan signifikan 

terhadap Harga saham. Sementara itu, Debt to Equity Ratio (DER) memiliki pengaruh 

positif, namun tidak signifikan. Return On Equity (ROE) menunjukkan pengaruh 

positif dan signifikan terhadap Harga saham, begitu juga dengan Deviden Per Share 

(DPS). Penelitian ini memberikan pemahaman lebih lanjut mengenai faktor-faktor 

yang memengaruhi Harga saham dalam konteks perusahaan yang terdaftar di Indeks 

LQ45. Meskipun terdapat beberapa variabel yang pengaruhnya tidak signifikan, 

temuan ini dapat menjadi dasar untuk pengambilan keputusan investasi yang lebih 

informasional dan kontekstual di pasar saham Indonesia. 

Kata Kunci: Earning Per Share (EPS), Price To Earning Ratio (PER), Debt To 

Equity Ratio (DER), Return On Equity (ROE), Deviden Per Share (DPS), Harga 

Saham 
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ABSTRACT 

 

Siti Mi’Danur Rahmah, 20042010211, The Effects of Earning Per Share (EPS), 

Price to Earning Ratio (PER), Debt to Equity Ratio (DER), Return On Equity 

(ROE), and Dividend Per Share (DPS) on the Stock Prices of Companies Listed 

in the LQ45 Index on the Indonesia Stock Exchange (IDX) During the Period of 

2018-2022. 

Financial reports serve as a crucial source of information for investors to evaluate 

a company's performance. Investor decision-making often relies on the information 

found in a company's financial statements. In addition to financial summaries, stock 

prices are also a primary consideration for investors planning to invest in a particular 

stock. Within the context of financial reporting, there are several significant ratios, such 

as Earning Per Share (EPS), Price to Earning Ratio (PER), Debt to Equity Ratio (DER), 

Return On Equity (ROE), and Dividend Per Share (DPS). The purpose of this study is 

to examine the impact of Earning Per Share (EPS), Price to Earning Ratio (PER), Debt 

to Equity Ratio (DER), Return On Equity (ROE), and Dividend Per Share (DPS) on 

the stock prices of companies listed in the LQ45 index during the period of 2018-2022. 

This research employs a multiple linear regression analysis approach with a sample of 

16 companies listed in the LQ45 index and 80 data points covering the period from 

2018 to 2022. The research methodology is quantitative, and the analysis tool used is 

the SPSS software version 26. Simultaneous testing using the F-test indicates that all 

five variables collectively have a significant influence on stock prices. Furthermore, 

the results of the t-test analysis reveal that Earning Per Share (EPS) and Price to 

Earning Ratio (PER) have a positive and significant impact on stock prices. 

Meanwhile, Debt to Equity Ratio (DER) shows a positive but insignificant effect. 

Return On Equity (ROE) exhibits a positive and significant influence on stock prices, 

as does Dividend Per Share (DPS). This research provides a deeper understanding of 

the factors influencing stock prices in the context of companies listed in the LQ45 

Index. Despite some variables having an insignificant impact, these findings can serve 

as a basis for more informational and contextual investment decision-making in the 

Indonesian stock market.  

Keywords: Earning Per Share (EPS), Price To Earning Ratio (PER), Debt To 

Equity Ratio (DER), Return On Equity (ROE), Dividend Per Share (DPS), Stock 

Price 

  


