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ABSTRAK

Penelitian ini bertujuan untuk menguji dan mencari tahu pengaruh Debt to Equity
Ratio (DER), Earning Per Share (EPS), Price Earning Ratio (PER) dan Return On
Asset (ROA) terhadap perubahan harga saham pada perusahaan sektor properti
yang terdaftar di Bursa Efek Indonesia (BEI) periode 2017-2019. Penelitian ini
berjenis kuantitatif dan memiliki sampel sebanyak 24 perusahaan dengan teknik
pengambilan sampelnya yaitu purposive sampling. Penelitian ini menggunakan
data sekunder dan dokumentasi sebagai teknik pengumpulan data. Metode analisis
yang digunakan adalah data panel dan diolah memakai software Eviews. Hasil dari
penelitian ini menunjukkan bahwa Debt to Equity Ratio (DER) tidak berpengaruh
terhadap perubahan harga saham, Earning Per Share (EPS) berpengaruh signifikan
dan negatif terhadap perubahan harga saham, Price Earning Ratio (PER)
berpengaruh positif dan signifikan terhadap perubahan harga saham dan Return On
Asset (ROA) berpengaruh positif dan signifikan terhadap perubahan harga saham.

Kata Kunci : Debt to Equity Ratio (DER), Earning Per Share (EPS), Price Earning
Ratio (PER), Return On Asset (ROA), Perubahan Harga Saham.
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ABSTRACT

This study aims to examine and find out the effect of Debt to Equity Ratio (DER),
Earning Per Share (EPS), Price Earning Ratio (PER) and Return On Assets (ROA)
on changes in stock prices in property sector companies listed on the Stock
Exchange. Indonesia (IDX) for the period 2017-2019. This research is quantitative
and has a sample of 24 companies with a sampling technique that is purposive
sampling. This study uses secondary data and documentation as data collection
techniques. The analytical method used is panel data and processed using Eviews
software. The results of this study indicate that the Debt to Equity Ratio (DER) has
no effect on changes stock price, Earning Per Share (EPS) has a significant and
negative effect on changes stock price, Price Earning Ratio (PER) has a positive
and significant effect on changes stock price and Return On Assets (ROA) has a
positive and significant effect on changes stock price.

Keywords: Debt to Equity Ratio (DER), Earning Per Share (EPS), Price Earning
Ratio (PER), Return On Assets (ROA), Changes in Stock Prices.
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