ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh kinerja keuangan terhadap harga
saham pada perusahaan sektor pertambangan yang terdaftar di Bursa Efek
Indonesia periode 2015-2019. Prospek dari kinerja keuangan menunjukkan
perkembangan dan kondisi perusahaan. Hal tersebut dapat mempengaruhi
permintaan dan penawaran harga saham. Penelitian ini menggunakan jenis data
sekunder berupa laporan tahunan perusahaan. Berdasarkan teknik purposive
sampling, diperoleh sampel sebanyak 31 perusahaan sektor pertambangan selama
periode penelitian tahun 2015-2019. Variabel yang digunakan dalam penelitian ini
yaitu Return On Equity (ROE), Net Profit Margin (NPM) dan Debt to Equity Ratio
(DER) sebagai variabel independen. Metode analisis yang digunakan yaitu statistik
deskriptif dan analisis regresi linear berganda yang diolah dengan aplikasi SPSS 24.
Berdasarkan hasil penelitian menunjukkan bahwa variabel Return On Equity (ROE)
berpengaruh signifikan terhadap harga saham, sedangkan variabel Net Profit
Margin (NPM) dan Debt to Equity Ratio (DER) tidak berpengaruh terhadap haga
saham.
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ABSTRACT

This reseach aims to examine the effect of financial performance on stock prices of
mining sector companies which were listed on Indonesia Stock Exchange for 2015-
2019 period. The prospect of financial performance shows the development and
condition of the company. This can bring affect to supply and demand of stock
prices. This research uses secondary data in the form of company annual reports.
Based on the purposive sampling technique, obtained as mush as 31 samples of
mining sector companies during 2015-2019 research period. The variables used in
this reseach are Return On Equity (ROE), Net Profit Margin (NPM) and Debt to
Equity Ratio (DER) as independent variables. The analytical method used is
descriptive statistics and multiple linear regression analysis which is processed by
SPSS 24. Based on the results of the reseach, it conclude Return On Equity (ROE)
variable has a significant effect on stock prices, while the Net Profit Margin (NPM)
and Debt to Equity Ratio (DER) variables have no effect on stock prices.
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