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ABSTRAK

Ilda Nurhidayah. 20220510207. "Pengaruh Profitabilitas Likuiditas dan
Solvabilitas Terhadap Harga Saham Dengan Earning Per Share Sebagai
Variabel Moderasi (Studi Pada Perusahaan Jakarta Islamic Index Periode
2020-2024)" Skripsi. Manajemen. Fakultas Ekonomi Dan Bisnis. Pembimbing
I. Dr. Munir Nur Komarudin, S.Pd. M.M. & Pembimbing II. Dr. Yasir
Maulana.

Penelitian ini bertujuan menganalisis pengaruh profitabilitas, likuiditas, dan
solvabilitas terhadap harga saham dengan FEarnings Per Share (EPS) sebagai
variabel moderasi pada perusahaan di Jakarta Islamic Index (JII) periode 2020-
2024. Melalui metode purposive sampling, diperoleh sampel sebanyak 19
perusahaan dengan 95 total observasi. Data dikumpulkan dengan mengobservasi
laporan keuangan tahunan di Bursa Efek Indonesia (BEI). Pengolahan data
dilakukan menggunakan program EViews 13 melalui analisis statistik deskriptif, uji
asumsi klasik, regresi data panel, Moderated Regression Analysis (MRA), koefisien
determinasi, dan uji hipotesis. Hasil penelitian membuktikan bahwa secara
simultan, seluruh variabel independen, moderasi, dan interaksinya berpengaruh
signifikan terhadap harga saham. Secara parsial, profitabilitas, likuiditas, dan
solvabilitas memiliki pengaruh signifikan terhadap harga saham, sedangkan EPS
tidak berpengaruh signifikan. Pada uji moderasi, EPS tidak mampu memoderasi
pengaruh profitabilitas dan likuiditas terhadap harga saham, tetapi berhasil
memoderasi pengaruh solvabilitas terhadap harga saham. Kesimpulannya,
penguatan rasio profitabilitas, likuiditas, dan solvabilitas yang didukung peran EPS
pada aspek solvabilitas akan mengoptimalkan harga saham perusahaan. Perusahaan
disarankan meningkatkan efisiensi rasio keuangan dan nilai keuntungan per lembar
saham demi menjaga stabilitas harga saham.

Kata Kunci: Profitabilitas, Likuiditas, Solvabilitas, Harga Saham, Earnings
Per Share, Moderated Regression Analysis.



ABSRTACT

Ilda Nurhidayah. 20220510207. "The Effect of Profitability, Liquidity, and
Solvency on Stock Prices with Earnings Per Share as a Moderating Variable (A
Study on Jakarta Islamic Index Companies for the 2020—2024 Period)" Thesis.
Management. Faculty of Economics and Business. Supervisor 1. Dr. Munir Nur
Komarudin, S.Pd., M.M. & Supervisor Il. Dr. Yasir Maulana.

This study aims to analyze the effects of profitability, liquidity, and solvency on
stock prices with Earnings Per Share (EPS) as a moderating variable in companies
listed on the Jakarta Islamic Index (JII) for the 2020-2024 period. Through the
purposive sampling method, a sample of 19 companies was obtained with a total of
95 observations. Data were collected by observing annual financial statements on
the Indonesia Stock Exchange (IDX). Data processing was performed using the
EViews 13 program through descriptive statistical analysis, classical assumption
tests, panel data regression, Moderated Regression Analysis (MRA), coefficient of
determination, and hypothesis testing. The results prove that simultaneously, all
independent, moderating, and interaction variables have a significant effect on

stock prices. Partially, profitability, liquidity, and solvency have a significant effect
on stock prices, whereas EPS does not have a significant effect. In the moderation

test, EPS is unable to moderate the effects of profitability and liquidity on stock
prices, but it successfully moderates the effect of solvency on stock prices. In

conclusion, strengthening the profitability, liquidity, and solvency ratios, supported
by the role of EPS on the solvency aspect, will optimize the company's stock price.

Companies are advised to improve the efficiency of financial ratios and earnings

per share to maintain stock price stability.

Keywords: Profitability, Liquidity, Solvency, Stock Price, Earnings Per Share,
Unbalanced Panel, Moderated Regression Analysis.
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