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ABSTRAK 

 

NIA DAMAYANTI, Pengaruh DER, ROA, ROE, NPM Dan Risiko Investasi 

Terhadap Harga Saham Perusahaan Indeks LQ45 Yang Terdaftar Di Bursa Efek 

Indonesia. 

 

Penelitian ini bertujuan untuk menganalisis pengaruh Debt to Equity Ratio (DER), 

Return on Asset (ROA), Return on Equity (ROE), Net Profit Margin (NPM), dan 

Risiko Investasi  pada perusahaan yang tergabung dalam Indeks LQ45 yang 

terdaftar di BEI periode 2017-2019. Penelitian ini menggunakan data sekunder 

yang berasal dari laporan tahunan dan laporan keuangan perusahaan, dengan 

metode penelitian kuantitatif. Teknik yang digunakan dalam pemilihan sampel 

adalah purposive sampling, diperoleh 30 perusahaan yang memenuhi kriteria, 

sehingga jumlah sampel yang diteliti berjumlah 90 sampel. Data dianalisis dengan 

menggunakan analisis statistik deskriptif, uji pemilihan model estimasi, uji asumsi 

klasik, analisis regresi data panel, dan uji t. Hasil dari penelitian ini menunjukkan 

bahwa Return on Equity dan Risiko Investasi berpengaruh secara signifikan 

terhadap harga saham dan Debt to Equity Ratio, Return on Asset, serta Net Profit 

Margin tidak berpengaruh secara signifikan terhadap harga saham 

 

Kata kunci: Debt to Equity Ratio, Harga Saham, Net Profit Margin, Risiko 

Investasi, Return on Asset 
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ABSTRACT 

NIA DAMAYANTI, Effect of DER, ROA, ROE, NPM and Investment Risk on 

the Stock Price of LQ45 Index Companies Listed on the Indonesia Stock 

Exchange. 

This study aims to analyze the effect of Debt to Equity Ratio (DER), Return on 

Assets (ROA), Return on Equity (ROE), Net Profit Margin (NPM), and Investment 

Risk on companies that are members of the LQ45 Index listed on the IDX period. 

2017-2019. This study uses secondary data derived from annual reports and 

company financial statements, with quantitative research methods. The technique 

used in the sample selection is purposive sampling, obtained 30 companies that 

meet the criteria, so the number of samples studied amounted to 90 samples. The 

data were analyzed using descriptive statistical analysis, estimation model 

selection test, classical assumption test, panel data regression analysis, and t 

testing. The results of this study indicate that Return on Equity and Investment 

Risk has a significant effect on stock prices and Debt to Equity Ratio, Return on 

Assets, and Net Profit Margin has no significant effect on stock prices. 

Keywords: Debt to Equity Ratio, Stock Price, Net Profit Margin, Investment Risk, 

Return on Assets 
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