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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis pengaruh volume perdagangan saham,
suku bunga, net profit margin, debt to equity ratio, earning per share, dan firm size
terhadap harga saham pada perusahaan sub sektor telekomunikasi yang terdaftar di
bursa efek indonesia tahun 2018-2022. Populasi pada penelitian ini sebanyak 18
perusahaan. Metode pengambilan sampel yang digunakan yaitu purposive sampling
dengan jumlah 8 perusahaan. Hipotesis penelitian ini diuji menggunakan statistik
deskriptif, uji asumsi klasik, dan regresi linear berganda dengan bantuan perangkat
lunak SPSS versi 26. Hasil penelitian menunjukkan bahwa secara parsial volume
perdagangan saham berpengaruh negatif dan signifikan terhadap harga saham, suku
bunga, debt to equity ratio, dan earning per share berpengaruh positif dan
signifikan terhadap harga saham, net profit margin dan firm size berpengaruh
negatif dan tidak signifikan terhadap harga saham. Sedangkan, secara simultan
volume perdagangan saham, suku bunga, net profit margin, debt to equity ratio,
earning per share, dan firm size berpengaruh positif dan signifikan terhadap harga
saham.

Kata Kunci: Volume Perdagangan Saham, Suku Bunga, Net Profit Margin,
Debt to Equity Ratio, Earning Per Share, Firm Size, Harga Saham
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THE INFLUENCE OF STOCK TRADING VOLUME, INTEREST RATES,
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ABSTRACT

This research aims to analyze the influence of stock trading volume, interest rates,
net profit margin, debt to equity ratio, earnings per share, and firm size on stock
prices in the telecommunications sub-sector companies listed on the Indonesia
Stock Exchange from 2018 to 2022. The population in this study consists of 18
companies. The sampling method used is purposive sampling with a sample size of
8 companies. The hypotheses of this research were tested using descriptive
statistics, classic assumption tests, and multiple linear regression with the
assistance of SPSS software version 26. The results of the study indicate that,
partially, stock trading volume has a negative and significant effect on stock prices,
interest rates, debt to equity ratio, and earnings per share have a positive and
significant effect on stock prices, net profit margin and firm size have a negative
and insignificant effect on stock prices. Meanwhile, collectively, stock trading
volume, interest rates, net profit margin, debt to equity ratio, earnings per share,
and firm size have a positive and significant effect on stock prices.

Keywords: Stock Trading Volume, Interest Rates, Net Profit Margin, Debt to
Equity Ratio, Earnings Per Share, Firm Size, Stock Price
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