ABSTRAK

Harga saham merupakan faktor yang sangat penting dan harus diperhatikan oleh
investor karena harga saham merupakan dasar bagi para investor dalam mengambil
keputusan investasi seperti menjual, membeli atau menanam saham. Harga saham juga
menunjukkan prestasi atas kinerja perusahaan. Penelitian ini bertujuan untuk
mengetahui apakah terdapat Return on Equity (ROE), Net Profit Margin (NPM), dan
ukuran perusahaan terhadap harga saham pada Indeks LQ45 periode 2014-2016.
Teknik pengambilan sampel yang digunakan adalah nonprobability sampling . Sampel
yang digunakan dalam penelitian ini sebanyak 28 perusahaan dari 45 Indeks LQ45..
Hasil penelitian yang diperoleh dari penelitian ini menunjukkan bahwa secara secara
parsial hanya Return On Equity (ROE) yang berpengaruh terhadap Harga Saham,
sedangkan Net Profit Margin (NPM) dan ukuran perusahaan tidak berpengaruh
terhadap harga saham Indeks LQA45 periode 2014-2016. Sedangkan secara simultan
Return on Equity (ROE), Net Profit Margin (NPM), dan ukuran perusahaan
berpengaruh terhadap harga saham Indeks LQ45 periode 2014-2016.

Kata kunci: Return on Equity (ROE), Net Profit Margin (NPM), ukuran perusahaan,
harga saham.
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ABSTRACT

Stock price is one of the important factor that should be noticed by investor because
stock price is the base for the investor to take some investment action such as selling,
buying, or investing a stock. Stock price is also shown firm’s achievement on its
performance. This research aimed to determine the influence of Return on Equity
(ROE), Net Profit Margin (NPM), and firm size either simultaneously or partially on
stock price of the LQ45 Index for the period 2014-2016. The sampling technique used
in this research is purposive sampling. The sample used in this study as many as 28
companies out of 45 company that listed in the LQ45 Index for the period 2014-2016.
The results obtained from this study indicate that partially only Return On Equity
(ROE) influence on the stock price, while Net Profit Margin (NPM) and firm size are
not influence on stock price of the LQ45 Index for the period 2014-2016. Meanwhile
simultaneously Return on Equity (ROE), Net Profit Margin (NPM), and firm size
influence on stock price of the LQ45 Index for the period 2014-2015

Keywords: Return on Equity (ROE), Net Profit Margin (NPM), firm size, stock price.
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