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ABSTRAK 

 

PENGARUH EARNING PER SHARE (EPS), PRICE TO BOOK VALUE 

(PBV), RETURN ON ASSET (ROA) DAN RETURN ON EQUITY (ROE) 

TERHADAP HARGA SAHAM BANK DIGITAL 

Adanya pandemi COVID 19 membuat daampak perubahan pada sistem 

digitalisasi Indonesia bahkan dunia. Kondisi tersebut membuat masyarakat secara 

tidak langsung beralih menuju era digitalisasi yang lebih modern dan lebih cepat. 

Pada era digitalisasi ini merubah perilaku masyarakat dalam transaksi keuangan. 

Semakin cepatnya teknologi pada persaingan di era digital membuat sektor 

perbankan melakukan transformasi bisnis menjadi bank digital, perusahaan 

perbankan berusaha untuk menjaga kinerja keuangan agar tetap stabil sehingga 

menciptakan minat investor untuk berinvestasi sehingga dapat mempengaruhi 

harga saham. 

 

 Penelitian ini bertujuan untuk mengetahui pengaruh Earning Per Share 

(EPS), Price to Book Value (PBV), Return On Asset (ROA), Return On Equity 

(ROE) terhadap Harga Saham. Sampel penelitian ini adalah perusahaan perbankan 

digital yang terdaftar pada Bursa Efek Indonesia pada periode 2021-2022. 

Penelitian ini menggunakan sumber data sekunder yang berasal dari laporan 

keuangan bulanan perusahaan. Teknik analisis yang digunakan adalah analisis 

regresi linear berganda dengan menggunakan program STATA 17. Hasil penelitian 

menyatakan variable Earning Per Share yang tidak berpengaruh terhadap Harga 

Saham. Price to Book Value berpengaruh terhadap Harga Saham. Return On Asset 

berpengaruh terhadap Harga Saham. Return On Equity berpengaruh negatif 

terhadap Harga Saham. 

 

Kata Kunci: Earning Per Share (EPS), Price to Book Value (PBV), Return On 

Asset (ROA), Return On Equity (ROE) dan Harga Saham 
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ABSTRACT 

 

EFFECT OF EARNING PER SHARE (EPS), PRICE TO BOOK VALUE 

(PBV), RETURN ON ASSET (ROA) AND RETURN ON EQUITY (ROE) ON 

STOCK PRICE OF DIGITAL BANK 

 

The existence of the COVID 19 pandemic has had a change in the 

digitalization system in Indonesia and even the world. These conditions make 

people indirectly move towards a more modern and faster digitalization era. In this 

digitalization era, people's behavior in financial transactions has changed. The 

speed of technology in competition in the digital era has made the banking sector 

transform its business into a digital bank, banking companies are trying to maintain 

financial performance so that it remains stable so as to create investor interest in 

investing so that it can influence stock prices. 

 

  This study aims to determine the effect of Earning Per Share (EPS), Price 

to Book Value (PBV), Return On Assets (ROA), Return On Equity (ROE) on stock 

prices. The sample for this research is a digital banking company that is listed on 

the Indonesia Stock Exchange in the 2021-2022 period. This study uses secondary 

data sources derived from the company's monthly financial reports. The analysis 

technique used is multiple linear regression analysis using the STATA 17 program. 

The results of the study state that the Earning Per Share variable has no effect on 

stock prices. Price to Book Value affects the Stock Price. Return On Assets affect 

the Stock Price. Return On Equity has a negative effect on stock prices. 
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