
Pengaruh Return On Equity, Price Book Value dan Earning 

Per Share Terhadap Harga Saham Pada Perusahaan 

Manufaktur Yang Terdaftar Di Bursa Efek Indonesia  

Periode 2014–2018 

SKRIPSI 

Disusun oleh: 

Cesika Okta Fiola 

201510315003 

PROGRAM STUDI AKUNTANSI 

FAKULTAS EKONOMI  

UNIVERSITAS BHAYANGKARA JAKARTA RAYA 

2019 



Pengaruh Return..., Cesika, Fakultas Ekonomi 2019



Pengaruh Return..., Cesika, Fakultas Ekonomi 2019



Pengaruh Return..., Cesika, Fakultas Ekonomi 2019



v 
 

ABSTRAK 

Cesika Okta Fiola. 201510315003. Pengaruh Return on Equity, Price Book 

Value dan Earning per Share terhadap Harga Saham pada Perusahaan Manufaktur 

yang Terdaftar di Bursa Efek Indonesia Periode 2014-2018. 

Penelitian ini bertujuan untuk menganalisis pengaruh Return On Equity, Price 

Book Value dan Earning Per Share terhadap Harga Saham pada Perusahaan 

Manufaktur yang Terdaftar di Bursa Efek Indonesia periode 2014-2018. Return On 

Equity, Price Book Value dan Earning Per Share dan Harga Saham diukur dengan 

melihat laporan keuangan pada perusahaan Manufaktur yang terdaftar di Bursa Efek 

Indonesia periode 2014–2018. Dengan populasi seluruh perusahaan manufaktur yang 

terdaftar di Bursa Efek Indonesia. Sampel dalam penelitian ini ada 52 perusahaan 

yang sesuai dengan kriteria. 

Metode yang digunakan adalah uji regresi data panel, uji asumsi klasik, dan uji 

hipotesis yang digunakan uji t-statistik dan uji f-statistik menggunakan Eviews 9. 

Dari hasil penelitian ini dapat diketahui bahwa secara simultan Return on Equity, 

Price Book Value, dan Earning per Share terdapat pengaruh terhadap Harga Saham 

dimana nilai fhitung 92.845 > ftabel 2.79. Sedangkan secara parsial dapat disimpulkan 

bahwa Return on Equity, Price Book Value, dan Earning per Share  terdapat 

pengaruh signifikan terhadap Harga Saham.  
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ABSTRACT 

Cesika Okta Fiola. 201510315003. Effect of Return on Equity, Price Book 

Value and Earning per Share on Stock Prices in Manufacturing Companies Listed on 

the Indonesia Stock Exchange for the period 2014-2018. 

 This study aims to analyze the effect of Return On Equity, Price Book Value 

and Earning Per Share on Stock Prices in Manufacturing Companies Listed on the 

Indonesia Stock Exchange for the period 2014-2018. Return On Equity, Price Book 

Value and Earning Per Share and Stock Prices are measured by looking at the 

financial statements of Manufacturing companies listed on the Indonesia Stock 

Exchange for the period 2014-2018. With a population of all manufacturing 

companies listed on the Indonesia Stock Exchange. And the sample in this study were 

52 companies that fit the criteria. 

 The method used is panel data regression test, classic assumption test, and 

hypothesis testing used t-statistic test and f-statistic test using Eviews 9. From the 

results of this study it can be seen that the simultaneous Return on Equity, Price 

Book Value, and Earning per Share there is an influence on the Share Price where 

the value of fcalculated is 92,845 > ftabel 2.79. While partially it can be concluded 

that Return on Equity, Price Book Value, and Earning per Share have a significant 

effect on Stock Prices. 
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