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ABSTRAK 

Harga saham merupakan salah satu informasi penting bagi investor yang harus 

dianalisis ketika akan melakukan investasi saham di suatu perusahaan. untuk 

melakukan analisis harga saham investor dapat menggunakan rasio Earning Per 

Share, Return On Equity dan Net Interest Margin. Penelitian ini bertujuan untuk 

menguji pengaruh Earning Per Share, Return On Equity dan Net Interest Margin 

terhadap harga saham pada perusahaan perbankan periode 2018-2020. 

Pengambilan sampel dilakukan dengan metode purposive sampling dan didapat 

30 perusahaan perbankan. periode penelitian selama 3 tahun sehingga jumlah 

sampel keseluruhan sebanyak 90 perusahaan. Penelitian ini menggunakan data 

sekunder yang berasal dari Bursa Efek Indonesia. Teknik analisis data yang 

digunakan dalam penelitian ini yaitu analisis linier berganda. Penelitian ini 

menggunakan uji t untuk menguji nilai koefisien variabel secara parsial dengan 

tingkat signifikansi 5%. Selain itu perusahaan harus memenuhi uji asumsi klasik 

yaitu uji normalitas, uji multikolinieritas, uji autokorelasi dan uji heterokedesitas. 

Berdasarkan hasil penelitian secara parsial Earning Per Share berpengaruh 

terhadap harga saham perbankan periode 2018-2020 dan Return On Equity 

berpengaruh terhadap harga saham perbankan periode 2018-2020 sedangkan Net 

Interest Margin tidak berpengaruh terhadap harga saham perbankan periode 2018-

2020. Nilai R Square menunjukkan berpengaruh sebesar 55% dan sisanya 45% 

dipengaruhi variabel lain yang tidak termasuk dalam penelitian ini. 

 

Kata Kunci : Earning Per Share, Return On Equity, Net Interest Margin, 

Harga Saham. 
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ABSTRACK 

 

The stock price is one of the important information for investors that must be 

analyzed when investing in shares in a company. to analyze stock prices investors 

can use the ratio of Earning Per Share, Return On Equity and Net Interest 

Margin. This study aims to examine the effect of Earning Per Share, Return On 

Equity and Net Interest Margin on stock prices in banking companies for the 

2018-2020 period. Sampling was done by purposive sampling method and 

obtained 30 banking companies. the research period is 3 years so that the total 

sample is 90 companies. This study uses secondary data from the Indonesia Stock 

Exchange. The data analysis technique used in this research is multiple linear 

analysis. This study uses the t test to partially test the value o f the variable 

coefficient with a significance level of 5%. In addition, the company must meet the 

classical assumption test, namely the normality test, multicollinearity test, 

autocorrelation test and heteroscedasticity test. Based on the results of the 

research partially Earning Per Share has an effect on banking stock prices for the 

2018-2020 period and Return On Equity has an effect on banking stock prices for 

the 2018-2020 period while Net Interest Margin has no effect on banking stock 

prices for the 2018-2020 period. The value of R Square shows an effect of 55% 

and the remaining 45% is influenced by other variables that are not included in 

this study. 
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