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ABSTRAK 

 

PENGARUH RETURN ON ASSET, RETURN ON EQUITY, EARNINGS PER 

SHARES, DAN NET PROFIT MARGIN TERHADAP HARGA SAHAM PADA 

PERUSAHAAN YANG TERGABUNG DALAM INDEKS LQ45 DI BEI. 

Luthfi Farisqi, 2016 (xiv + 53 halaman) 

E-mail: luthfifarisqi@yahoo.com 

Tujuan penelitian ini untuk mengetahui dan menganalisis apakah Return On Asset, 

Return On Equity, Earnings Per Shares, dan Net Profit Margin berpengaruh secara 

parsial dan simultan terhadap harga saham perusahaan yang tergabung dalam indeks 

LQ45 di BEI tahun 2013-2015. Data yang digunakan dalam penelitian ini yaitu laporan 

keuangan dan laporan tahunan dari perusahaan yang tergabung dalam indeks LQ45 di 

BEI tahun 2013-2015 yang dipublikasikan melalui webside www.idx.co.id. Data yang 

digunakan yaitu data panel. Teknik analisis yang digunakan adalah analisis statistik 

deskriptif, uji asumsi klasik, uji regresi linier berganda dan uji hipotesis. Variabel 

penelitian ini terdiri dari Return on Asset (X1), Return On Equity (X2), Earnings Per 

Share (X3), dan Net Profit Margin (X4) sebagai variabel independen dan harga saham 

(Y) sebagai variabel dependen. Hasil penelitian ini adalah Return On Equity dan Net 

Profit Margin secara parsial tidak berpengaruh signifikan terhadap harga saham. Return 

on Asset dan Earnings Per Share secara parsial berpengaruh signifikan terhadap harga 

saham. Secara simultan Return On Asset, Return On Equity, Earnings Per Shares, dan 

Net Profit Margin berpengaruh positif dan signifikan terhadap harga saham. Hal ini 

menunjukan bahwa Return on Asset dan Earnings Per Share indicator yang 

berpengaruh penting terhadap penentuan harga saham. 

 

Kata kunci: Return On Asset, Return On Equity, Earnings Per Shares, Net Profit 

Margin dan harga saham. 
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ABSTRACT 

 

INFLUENCE OF RETURN ON ASSET, RETURN ON EQUITY, EARNINGS PER 

SHARES, AND NET PROFIT MARGIN TO THE STOCK PRICE OF LQ45 

COMPANIES THAT WERE LISTING AT BEI. 

Luthfi Farisqi, 2016 (xv + 53 pages) 

E-mail: luthfifarisqi@yahoo.com 

To purpose of this research to identify and analized wheather Return On Asset, Return 

On Equity, Earnings Per Shares, and Net Profit Margin partially and simultaneously 

effect to The Stock Price of LQ45 companies that were listing at BEI in 2013-2015. 

Data that used was financial report and annual report from LQ45 companies that were 

listing at BEI in 2013-2015 that were from www.idx.co.id website. The data that used is 

panel data. The analysis technique that used is the descriptive statistic analysis, classic 

assumsion test, multiple linear regression tests and hypothesis test. The reaserch 

variable are Return on Asset (X1), Return On Equity (X2), Earnings Per Share (X3), dan 

Net Profit Margin (X4) as independent variable and stock price (Y) as dependent 

variable. The result of this research is Return On Equity and Net Profit Margin 

partially does not effect to stock price. Return on Asset and Earnings Per Share 

partially have significant to stock price. Simultaneously Return On Asset, Return On 

Equity, Earnings Per Shares, and Net Profit Margin have positive effect and significant 

to stock price. This case show that Return on Asset and Earnings Per Share have a big 

influence to stock price. 

 

Keywords: Return On Asset, Return On Equity, Earnings Per Shares, Net Profit Margin 

and Stock Price. 
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