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ABSTRAK

Penelitian ini membahas tentang pengaruh Return On Equity, Net Profit
Margin dan Debt to Equity Ratio terhadap harga saham. Tujuan penelitian ini untuk
mengetahui besarnya pengaruh Return On Equity, Net Profit Margin dan Debt to
Equity Ratio terhadap harga saham Perusahaan Manufaktur Sub Sektor Otomotif &
Komponen yang terdaftar di BEI periode 2016-2020.

Penelitian ini dilakukan dengan menggunakan data yang bersumber dari
laporan keuangan tahunan perusahaan melalui website resmi Bursa Efek Indonesia
www.idx.co.id sejak April — Juli 2021. Populasi penelitian ini berjumlah 13
perusahaan dan sampel penelitian berjumlah 4 perusahaan. Penelitian ini
menggunakan analisa regresi data panel dengan tingkat signifikansi 0.05
menggunakan sofware E-views 9. Hasil penelitian menunjukkan bahwa secara
parsial, Net Profit Margin mempunyai pengaruh signifikan terhadap Harga Saham
perusahaan. Secara simultan, Return On Equity, Net Profit Margin dan Debt to
Equity Ratio mempunyai pengaruh signifikan terhadap Harga Saham perusahaan.

Kata Kunci : , Return On Equity, Net Profit Margin, Debt to Equity Ratio,
Harga Saham, Bursa Efek Indonesia
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ABSTRACT

This study discusses the effect of Return On Equity, Net Profit Margin and
Debt to Equity Ratio on stock prices. The purpose of this study is to determine the
magnitude of the effect of Return On Equity, Net Profit Margin, and Debt to Equity
Ratio on stock prices of Manufacturing Companies in the Automotive &
Components Sub-Sector listed on the IDX for the 2016-2020 period.

This research was conducted using data sourced from the company's annual
financial statements through the official website of the Indonesia Stock Exchange
www.idx.co.id from April to July 2021. The population of this study amounted to 13
companies and the research sample consisted of 4 companies. This study uses panel
data regression analysis with a significance level of 0.05 using E-views 9 software.
The results show that partially, Net Profit Margin has a significant influence on the
company's stock price. Simultaneously, Return On Equity, Net Profit Margin and
Debt to Equity Ratio have a significant effect on the company's stock price.

Keywords : , Return On Equity, Net Profit Margin, Debt to Equity Ratio,
Stock Price, Indonesia Stock Exchange
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