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ABSTRACT

Rosalina Oktapiani (2023), The Moderating Effect of Perceived Risk Stock in the
Effect of Earnings Per Share on Stock Prices.

Advisor: Fahmi Roy Dalimunthe, SE., M.M.,Ak.,CA.,CPA.,.BKP

This research is associative quantitative research. This research aims to (1)
study the effect of earnings per share on stock prices; (2) study the effect of

perceived risk stock in the effect of earnings per share on stock prices.

The population in this study were all mining sector companies listed on the
Indonesia Stock Exchange (BEI) for the 2020-2021 period. The sampling method
used purposive sampling technique, in order to obtain a sample of 18 companies.
The data analysis techniques used were descriptive statistical analysis, normality
test, autocorrelation test, heteroscedasticity test, a simple linear regression
analysis, coefficient of determination analysis (R2), t-test and Moderated
Regression Analysis (MRA) with the SPSS version 26.

The results of this study indicate that Earning Per Share (EPS) has a
positive and significant effect on stock prices and Perceived Risk of Shares has a
significant effect on stock prices and Perceived Risk of Shares does not have a
significant effect on Earnings Per Share (EPS) in mining sector companies listed
on the Indonesia Stock Exchange for the 2020-2021 period.

Keywords: Earnings Per Share, Perceived Risk. Stock, Stock Prices
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ABSTRAKSI

Rosalina Oktapiani (2023), Efek Moderasi Perceived Risk Saham Dalam Pengaruh
Earning Per Share Terhadap Harga Saham.

Pembimbing: Fahmi Roy Dalimunthe, SE., M.M.,Ak.,CA.,CPA.,BKP

Penelitian ini merupakan penelitian kuantitatif yang bersifat asosiatif.
Penelitian ini bertujuan untuk (1) mengetahui pengaruh earning per share terhadap
harga saham; (2) mengetahui pengaruh perceived risk saham dalam pengaruh

earning per share terhadap harga saham.

Populasi dalam penelitian ini adalah seluruh perusahaan sektor
pertambangan yang terdaftar di Bursa Efek Indonesia (BEI) periode 2020-2021.
Metode pengambilan sampel dilakukan dengan teknik purposive sampling,
sehingga diperoleh sampel sebanyak 18 perusahaan. Teknik analisis data yang
digunakan yaitu analisis statistik deskriptif, uji normalitas, uji autokorelasi, uji
heterokedastisitas, analisis regresi linier sederhana, analisis koefisien determinasi
(R2), uji-t dan Moderated Regression Analysis (MRA) dengan alat bantu SPSS

versi 26.

Hasil penelitian ini menunjukkan bahwa Earning Per Share (EPS)
berpengaruh positif dan signifikan terhadap harga saham dan Perceived Risk Saham
berpengaruh secara signifikan terhadap harga saham serta Perceived Risk Saham
tidak berpengaruh secara signifikan terhadap Earning Per Share (EPS) pada
perusahaan sektor pertambangan yang terdaftar di Bursa Efek Indonesia periode
2020-2021.

Kata Kunci: Earning Per Share, Perceived Risk Saham, Harga Saham
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