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ABSTRACT

This study aims to examine the effect of fundamental and technical variables
on stock prices. The fundamental variable used in this study is Return On Equity
(ROE) , Debt To Equity Ratio (DER) , Earnings Per Share (EPS) , and Price
Earning Ratio (PER) , then the technical variable used in this study is stock
trading volume (VP) . Study This is a quantitative study, which uses secondary
data. The data is taken from financial reports obtained from the Indonesia Stock
Exchange website in the form of www.idx.co.id as well as the official websites of
the companies concerned. The population of this study is the Infrastructure,
Utilities, and Transportation Sector Companies listed on the Indonesia Stock
Exchange for the 2016-2020 period. The sample of this research is 53 companies.
This data uses multiple linear regression analysis which is processed with the help
of Eviews 10 software. The results of this study indicate that simultaneously ROE,
DER, EPS, PER , VP have a significant effect on stock prices, partially ROE,
DER, EPS positive and significant effect on stock prices, PER has a positive and
insignificant effect on stock prices, and VP has a negative and insignificant effect
on stock prices. With the value of the determinant coefficient (R2 ) of 13.40%,
which means it can be explained by ROE, DER, EPS, PER and VP , the
remaining 86.60% is explained by other variables.

Keywords: Stock Price, Return On Equity, Debt to Equity Ratio, Earning Per
Share, Price Earning Ratio , and Trading Volume stock.
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ABSTRAK

Penelitian ini bertujuan untuk meneliti pengaruh variabel fundamental dan
teknikal terhadap harga saham. Variabel fundamental yang digunakan dalam
penelitian ini adalah Return On Equity (ROE), Debt To Equity Ratio (DER),
Earning Per Share (EPS), dan Price Earning Ratio (PER), lalu variabel teknikal
yang digunakan dalam penelitian ini adalah volume perdagangan saham (VP).
Penelitian ini merupakan penelitian kuantitatif, yang menggunakan data sekunder.
Data diambil dari laporan keuangan yang diperoleh dari website Bursa Efek
Indonesia berupa www.idx.co.id serta website resmi dari perusahaan-perusahaan
yang bersangkutan. Populasi penelitian ini adalah Perusahaan Sektor Infrastruktur,
Utilias, dan Transportasi yang terdaftar di Bursa Efek Indonesia periode 2016-
2020. Sampel penelitian ini sebanyak 53 perusahaan. Data ini menggunakan
analisis regresi linier berganda yang diolah dengan bantuan software Eviews 10.
Hasil penelitian ini menunjukkan bahwa secara simultan ROE, DER, EPS, PER,
VP berpengaruh signifikan terhadap harga saham, secara parsial ROE,DER, EPS
berpengaruh positif dan signifikan terhadap harga saham, PER berpengaruh
positif dan tidak signifikan terhadap harga saham, dan VP berpengaruh negatif
dan tidak signifikan terhadap harga saham. Dengan nilai koefisiensi determinan
(R?) sebesar 13,40% yang berarti dapat dijelaskan oleh ROE, DER, EPS, PER dan
VP, sisanya 86,60% dijelaskan oleh variabel lain.

Kata Kunci: Harga Saham, Return On Equity, Debt to Equity Ratio, Earning Per
Share, Price Earning Ratio, dan VVolume Perdagangan Saham.
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