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ABSTRACT 

 

This study aimed to analyze the effect of EPS, ROE, DPR, and DER of the price 

on indeks LQ-45 in Indonesian Stock Exchange period 2012-2016. Independent 

variables was use in study is Earning Per Share (EPS), Return On Equity (ROE), 

Dividend Payout Ratio (DPR), And Debt To Equity Ratio (DER), while dependent 

variable is stock price. Sampling techniques were selected by purposive sampling 

of 225 index LQ-45 companies and 10 companies were selected as a sample. Data 

analysis technique used is multiple regression analysis. The result showed that 

simultaneous EPS, ROE, DPR, and DER effect the stock price. Partially, EPS, 

DPR and DER have no significant effect on stock price, while the ROE have 

significant effect on stock price. For investors who want to invest stocks, should 

pay attention to the level of Return On Equity (ROE) too, as in this research say 

that Return On Equity (ROE) provides the most powerful influence on Stock Price. 

 

 

Keyword : Stock Price, Earning Per Share, Return On Equity, Dividend Payout 

Ratio, And Debt To Equity Ratio 
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ABSTRAK 

 

Penelitian ini bertujuan untuk menganalisis pengaruh EPS, ROE, DPR, dan DER 

terhadap harga pada indeks LQ-45 di Bursa Efek Indonesia periode 2012-2016. 

Variabel independen yang digunakan dalam penelitian ini adalah Earning Per 

Share (EPS), Return On Equity (ROE), Dividend Payout Ratio (DPR), dan Debt 

To Equity Ratio (DER), sedangkan variabel dependennya adalah harga saham. 

Teknik sampling dipilih dengan purposive sampling dari 225 perusahaan indeks 

LQ-45 dan 10 perusahaan terpilih sebagai sampel. Teknik analisis data yang 

digunakan adalah analisis regresi berganda. Hasil penelitian menunjukkan 

bahwa secara simultan, EPS, ROE, DPR, dan DER mempengaruhi harga saham. 

Secara parsial, EPS, DPR dan DER tidak berpengaruh signifikan terhadap harga 

saham, sedangkan ROE berpengaruh positif signifikan terhadap harga saham.. 

Bagi investor yang ingin berinvestasi saham, harus memperhatikan tingkat Return 

On Equity (ROE), karena dalam penelitian ini mengatakan bahwa Return On 

Equity (ROE) memberikan pengaruh yang paling kuat terhadap Harga Saham. 

 

 

Kata Kunci : Harga Saham, Earning Per Share, Return On Equity, Dividend 

Payout Ratio, dan Debt To Equity Ratio 
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