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ABSTRAK 

 

Fauziah Abrorriati, 201710325116. Pengaruh Earning Per Share (EPS), 

Return On Equity (ROE), Tingkat Inflasi dan Laju Pertumbuhan Produk Domestik 

Bruto (PDB) Terhadap Harga Saham Perusahaan Sektor Industri Rokok yang 

Terdaftar di Bursa Efek Indonesia Periode 2017-2020 Kuartal II. Penelitian ini 

tentang faktor internal yaitu kinerja keuangan perusahaan dan faktor eksternal 

yaitu makroekonomi serta harga saham yang bertujuan untuk menghitung, 

menguraikan dan memberikan ulasan mengenai pengaruh EPS, ROE, Tingkat 

Inflasi dan Laju Pertumbuhan PDB baik secara parsial maupun simultan terhadap 

harga saham perusahaan sektor industri rokok periode 2017-2020 kuartal II 

dengam menggunakan hasil data laporan keuangan triwulan. Penelitian ini adalah 

penelitian kuantitatif dan termasuk kedalam penelitian kausalitas. Teknik 

pengambilan sampel yang digunakan adalah purposive sampling. Metode analisis 

data yang digunakan adalah analisis regresi linear berganda dengan menggunakan 

bantuan program SPSS versi 24. Selain itu dilakukan juga analisis deskriptif, uji 

asumsi klasik, uji hipotesis dan uji koefisien determinasi. Hasil pengujian 

hipotesis menunjukkan bahwa secara parsial Earning Per Share (X1) dan Return 

On Equity (X2) berpengaruh positif dan signifikan terhadap Harga Saham, 

sedangkan Tingkat Inflasi (X3) dan Laju Pertumbuhan PBD (X4) tidak 

berpengaruh secara signifikan terhadap Harga Saham (Y). Hasil pengujian secara 

simultan menunjukkan bahwa Earning Per Share (X1), Return On Equity (X2), 

Tingkat Inflasi (X3) dan Laju Pertumbuhan PDB (X4) berpengaruh signifikan 

terhadap Harga Saham (Y).  

 

Kata Kunci : Earning Per Share, Return On Equity, Tingkat Inflasi, Laju 

Pertumbuhan PDB, Harga Saham 
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ABSTRACT 

 

Fauziah Abrorriati, 201710325116. The Effect of Earning Per Share (EPS), 

Return On Equity (ROE), Inflation Rate and Gross Domestic Product (GDP) 

Growth Rate on Stock Prices of Cigarette Industry Companies Listed on the 

Indonesia Stock Exchange 2017-2020 Quarter II.This research is about internal 

factors, namely the company's financial performance and external factors, namely 

macroeconomics and stock prices, which aims to calculate, describe and provide 

an overview of the influence of EPS, ROE, Inflation Rate and GDP Growth Rate, 

both partially and simultaneously on stock prices of companies in the cigarette 

industry sector. the period 2017-2020 second quarter by using the results of 

quarterly financial report data.This research is a quantitative study and is 

included in causality research. The sampling technique used was purposive 

sampling. The data analysis method used is multiple linear regression analysis 

using the help of the SPSS version 24 program. In addition, descriptive analysis, 

classical assumption test, hypothesis test and coefficient of determination were 

also carried out.The results of hypothesis testing show that partially Earning Per 

Share (X1) and Return On Equity (X2) have a positive and significant effect on 

Stock Prices, while the Inflation Rate (X3) and the Growth Rate of PBD (X4) do 

not have a significant effect on Stock Prices (Y ). Simultaneous test results show 

that Earning Per Share (X1), Return On Equity (X2), Inflation Rate (X3) and 

GDP Growth Rate (X4) have a significant effect on Stock Prices (Y). 

  

 

Keywords : Earning Per Share, Return On Equity, Inflation Rate, GDP Growth 

Rate, Stock Price 
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