ABSTRACT

Naili Izah, 2020310101, The Effect of Financial Ratio Analysis (EPS, DER, and
ROE) on Stock Prices (ISSI Health Sector Case Study) 2018-2022 Period.

Share prices are important for companies because they reflect the company's
value. Share prices can change due to the influence of various factors, including:
Earning Per Share (EPS), Dept to Equity Ratio (DER), and Return on Equity
(ROE). This research aims to determine the effect of Earning Per Share (EPS),
Dept to Equity Ratio (DER), and Return on Equity (ROE) on stock prices. This
research was conducted on health sector companies listed on the Indonesia
Sharia Stock Index (ISSI) during the 2018-2022 period. The number of samples
used in this research was 11 companies using purposive sampling method. The
analysis technique used is panel data regression analysis technique, and
processed using Eviews 10 software. The results of the analysis in this study
show that EPS has an effect on stock prices, DER has no effect on stock prices
and ROE has an effect on stock prices. For investors who want to invest, it is
recommended to look more clearly at EPS, DER and ROE in companies that
have been determined to predict share prices, so that investors have the right
time to invest.
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ABSTRAK

Naili Izah, 2020310101, Pengaruh Analisis Rasio Keuangan (EPS,DER,dan
ROE) Terhadap Harga Saham (Studi Kasus Sektor Kesehatan ISSI) Periode
2018-2022.

Harga saham penting bagi perusahaan karena mencerminkan nilai perusahaan.
Harga saham dapat berubah — ubah karena pengaruh berbagai faktor, diantarnya:
Earning Per Share (EPS), Dept to Equity Ratio (DER), dan Return on Equity
(ROE). Penelitian ini bertujuan guna mengetahui pengaruh Earning Per Share
(EPS), Dept to Equity Ratio (DER), dan Return on Equity (ROE) terhadap harga
saham. Penelitian ini dilakukan pada perusahaan sektor kesehatan yang terdaftar
pada Indonesia Sharia Stock Index (ISSI) selama periode 2018 -2022. Jumlah
sampel yang digunakan dalam penelitian ini berjumlah 11 perusahaan dengan
motede purposive sampling. Teknik analisis yang digunakan yaitu teknik analisa
regresi data panel, serta diolah menggunakan software Eviews 10. Hasil analisis
pada penelitian ini menunjukkan EPS berpengaruh terhadap harga saham, DER
tidak berpengaruhi terhadap harga saham dan ROE berpengaruh terhadap harga
saham. Bagi investor yang hendak beinvestasi, disarankan untuk lebih jelas
dalam melihat EPS, DER, dan ROE pada perusahaan yang sudah ditentukan
dalam memprediksi harga saham, schingga investor mempunyai waktu yang
tepat untuk berinvestasi.

Kata Kunci: Earning Per Share (EPS), Dept to Equity Ratio (DER),
Return on Equity (ROE), dan Harga Saham.
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