ABSTRAK

Skripsi dengan judul “Pengaruh Return On Asset (ROA), Return On Equity
(ROE), Debt to Equity Ratio (DER) dan Earning Per Share (EPS) terhadap Harga
Saham Perusahaan Tambang yang Terdaftar di Bursa Efek Indonesia Periode 2019-
2022 yang ditulis oleh Siti Latifatul Ulfa, NIM. 126406202192, Jurusan Bisnis dan
Manajemen, Prodi Manajemen Keuangan Syariah Fakultas Ekonomi dan Bisnis
Islam dengan pembimbing Nadia Roosmalita Sari, S.P.d., M.Kom.

Harga saham bersifat fluktuatif sesuai dengan tingkat permintaan dan
penawaran. Perusahaan sering menghadapi tantangan yang kompleks dalam
menjaga stabilitas harga saham. Sedangkan investor perlu memperhatikan kinerja
perusahaan yang dilihat dari rasio-rasio keuangan selama periode tertentu yang
mencerminkan informasi berkaitan dengan perkembangan keuangan perusahaan
bersifat jangka panjang. Tujuan penelitian ini adalah (1) untuk menguji pengaruh
Return On Asset, Return On Equity, Debt to Equity Ratio dan Earning Per Share
secara simultan terhadap harga saham perusahaan sektor tambang, (2) untuk
menguji pengaruh Return On Asset terhadap harga saham perusahaan sektor
tambang, (3) untuk menguji pengaruh Return On Equity terhadap harga saham
perusahaan sektor tambang, (4) untuk menguji pengaruh Debt to Equity Ratio
terhadap harga saham perusahaan sektor tambang, (5) untuk menguji pengaruh
Earning Per Share terhadap harga saham perusahaan sektor tambang.

Penelitian ini menggunakan metode kuantitatif. Sumber data penelitian
yang digunakan adalah data sekunder yang diambil dari website resmi perusahaan
terkait serta Bursa Efek Indonesia dalam kurun waktu 2019-2022. Pengolahan data
dalam penelitian ini menggunakan Eviews 12 serta menggunakan teknik analisis
regresi data panel.

Hasil penelitian ini menunjukkan bahwa (1) Secara simultan variabel Return
On Asset, Return On Equity, Debt to Equity Ratio dan Earning Per Share
berpengaruh signifikan dan positif terhadap harga saham perusahaan sektor
tambang, (2) Return On Asset berpengaruh positif terhadap harga saham perusahaan
sektor tambang, (3) Return On Equity berpengaruh positif terhadap harga saham
perusahaan sektor tambang, (4) Debt to Equity Ratio tidak berpengaruh terhadap
harga saham perusahaan sektor tambang, (5) Earning Per Share tidak berpengaruh
terhadap harga saham perusahaan sektor tambang.

Kata Kunci: Return On Asset, Return On Equity, Debt to Equity Ratio, Earning
Per Share dan Harga Saham.
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ABSTRACT

Thesis with the title "The Influence of Return On Assets (ROA), Return On
Equity (ROE), Debt to Equity Ratio (DER) and Earning Per Share (EPS) on the
Share Prices of Mining Companies Listed on the Indonesian Stock Exchange for
the 2019-2022 Period™ which written by Siti Latifatul Ulfa, NIM. 126406202192,
Department of Business and Management, Sharia Financial Management Study
Program, Faculty of Islamic Economics and Business with supervisor Nadia
Roosmalita Sari, S.P.d., M.Kom.

Share prices fluctuate according to the level of supply and demand.
Companies often face complex challenges in maintaining share price stability.
Meanwhile, investors need to pay attention to the company's performance as seen
from financial ratios during a certain period which reflect information relating to
the company's long-term financial development. The aims of this research are (1)
to test the influence of Return On Assets, Return On Equity, Debt to Equity Ratio
and Earning Per Share simultaneously on share prices of mining sector companies,
(2) to test the influence of Return On Assets on share prices of mining sector
companies , (3) to test the effect of Return On Equity on share prices of mining
sector companies, (4) to test the effect of Debt to Equity Ratio on share prices of
mining sector companies, (5) to test the effect of Earning Per Share on share prices
of mining sector companies.

This research uses quantitative methods. The research data source used
Is secondary data taken from the official website of the relevant company and the
Indonesian Stock Exchange in the 2019-2022 period. Data processing in this
research uses Eviews 12 and uses panel data regression analysis techniques.

The results of this research show that (1) Simultaneously the variables
Return On Assets, Return On Equity, Debt to Equity Ratio and Earning Per Share
have a significant and positive effect on share prices of mining sector companies,
(2) Return On Assets have a positive effect on company share prices mining sector,
(3) Return On Equity has a positive effect on share prices of mining sector
companies, (4) Debt to Equity Ratio has no effect on share prices of mining sector
companies, (5) Earning Per Share has no effect on share prices of mining sector
companies.

Keywords: Return On Assets, Return On Equity, Debt to Equity Ratio, Earning
Per Share and Share Price.
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