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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh fundamental
terhadap harga saham pada perusahaan manufaktur yang terdaftar di BEI periode
2018-2020. Jenis penelitian ini  adalah penelitian deskriptif kuantitatif.
Penelitian ini menggunakan data sekunder yang diperoleh dari annual report dari
masing-masing perusahaan yang menjadi sampel penelitian. Metode
pengambilan sampel menggunakan teknik purposive sampling.

Hasil penelitian menunjukkan bahwa secara simultan ROA (Return On
Asset), ROE (Return On Equity), EPS (Earning Per Share), DER (Debt to
Earning Ratio), PBV (Price Book Value), dan PER (Price Earning Ratio)
berpengaruh secara signifikan terhadap harga saham pada perusahaan
manufaktur yang terdaftar di BEI periode 2018-2020. Secara parsial
menunjukkan bahwa ROA (Return On Asset) tidak berpengaruh signifikan
terhadap harga saham, ROE (Return On Equity) berpengaruh negatif terhadap
harga saham, EPS (Earning Per Share) berpengaruh secara signifikan terhadap
harga saham, DER (Debt to Equity Ratio) berpengaruh secara signifikan
terhadap harga saham, PBV (Price Book Value) berpengaruh secara signifikan
terhadap harga saham dan PER (Price Earnings Ratio) berpengaruh secara
signifikan terhadap harga saham pada perusahaan manufaktur yang terdaftar di
BEI pada periode 2018-2020.

Kata Kunci : ROA, ROE, EPS, DER, PBV, PER, Harga Saham



ABSTRACT

This study aims to determine the effect of fundamentals on stock prices in
manufacturing companies listed on the IDX for the period 2018-2020. This type
of research is descriptive quantitative research. This study uses secondary data
obtained from the annual report of each company that became the research
sample. The sampling method used was purposive sampling technique.

The results show that simultaneously ROA (Return On Assets), ROE
(Return On Equity), EPS (Earning Per Share), DER (Debt to Earning Ratio),
PBV (Price Book Value), and PER (Price Earning Ratio) have an effect on
significantly to stock prices in manufacturing companies listed on the IDX for
the 2018-2020 period. Partially shows that ROA (Return On Assets) has no
significant effect on stock prices, ROE (Return On Equins) has a negative effect
on stock prices, EPS (Earnings Per Share) has a significant effect on stock
prices, DER (Debt to Equity Ratio) has an effect on significantly on stock prices,
PBV (Price Book Value) significantly affects stock prices and PER (Price
Earnings Ratio) significantly affects stock prices in manufacturing companies
listed on the IDX in the 2018-2020 period.

Keywords: ROA, ROE, EPS, DER, PBV, PER, Stock Price
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