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ABSTRAK

Penelitian bertujuan untuk mengetahui pengaruh Return On Equity (ROE), Debt
To Equity Ratio (DER), Market Value Added (MVA) dan Price Earning Ratio
(PER) terhadap Harga Saham. Data yang digunakan dalam penelitian ini berupa
data sekunder yang diperoleh dari laporan keuangan tahunan (annual report)
perusahaan sektor pertambangan yang terdaftar di Bursa Efek Indonesia periode
2015-2019 dan sampel yang digunakan sebanyak 14 perusahaan dengan data
laporan keuangan selama 5 tahun sebanyak 70 data laporan keuangan. Metode
pengolahan data menggunakan metode analisis regresi data panel dengan bantuan
program Eviews 9. Hasil penelitian menunjukkan bahwa secara simulatan Return
on Equity (ROE), Debt to Equity Ratio (DER), Market Value Added (MVA) dan
Price Earning Ratio (PER) secara simultan berpengaruh positif dan signifikan
terhadap harga saham. Secara parisal Return on Equity (ROE) berpengaruh negatif
dan tidak signifikan terhadap harga saham, Debt to Equity Ratio (DER)
berpengaruh positif namun tidak signifikan terhadap harga saham, Market value
added (MVA) berpengaruh positif dan signifikan terhadap harga saham, dan Price
Earning Ratio (PER) berpengaruh positif dan signifikan terhadap harga saham.

Kata Kunci: Return on Equity, Debt to Equity Ratio, Market Value Added, Price
Earning Ratio, Harga Saham.
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ABSTRACK

This study aims to determine the effect of Return On Equity (ROE), Debt To
Equity Ratio (DER), Market Value Added (MVA) and Price Earning Ratio (PER)
on Stock Prices. The data used in this study are secondary data obtained from the
annual reports of mining sector companies listed on the Indonesia Stock
Exchange for the period 2015-2019 and the sample used is 14 companies with
financial report data for 5 years as many as 70 report data. finance. The data
processing method uses the panel data regression analysis method with the help
of the Eviews 9 program. The results show that the Return on Equity (ROE), Debt
to Equity Ratio (DER), Market Value Added (MVA) and Price Earning Ratio
(PER) simultaneously simultaneous positive and significant effect on stock prices.
Parallel Return on Equity (ROE) has a negative and insignificant effect on stock
prices, Debt to Equity Ratio (DER) has a positive but insignificant effect on stock
prices, Market value added (MVA) has a positive and significant effect on stock
prices, and Price Earning Ratio (PER) has a positive and significant effect on
stock prices.

Keyword: Return on Equity, Debt to Equity Ratio, Market Value Added, Price
Earning Ratio, Stock Price.
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