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ABSTRAK

Selvi Dwi Cahyani. 201510325217. Analisis Pengaruh Earning Per Share,
Price Book Value, Debt to Equity Ratio, dan Return On Equity Terhadap Harga
Saham PT. Telekomunikasi Indonesia Tbk dalam Industri Telekomunikasi
Periode 2010 – 2017.

Analisis terhadap Harga Saham merupakan langkah yang mendasar sebelum
melakukan investasi. Penelitian ini dilakukan karena masih adanya hasil yang
tidak relevan antara teori dengan kenyataan, yaitu kenaikan dan penurunan
variabel DER dan ROE tidak diikuti dengan kenaikan atau penurunan Harga
Saham pada PT. Telekomunikasi Indonesia Tbk. Tujuan dilakukan penelitian ini
adalah untuk mengetahui pengaruh secara simultan dan parsial antara EPS, PBV,
DER dan Roe terhadap Harga Saham PT. Telekomunikasi Indonesia Tbk dalam
Industri Telekomunikasi Periode 2010 – 2017.

Metode analisis penelitian yang digunakan dalam penelitian ini adalah
dengan metode analisis statistik yang terdiri dari analisis deskriptif, uji asumsi
klasik, uji regresi linier berganda dan uji kelayakan model serta uji hipotesis.
Jenis penelitian ini adalah kuantitatif deskriptif dan teknik pengambilan sampel
yang digunakan adalah stratified sampling.

Hasil dari penelitian ini adalah bahwa secara parsial Earning Per Shae (X1)
dan Price Book Value (X2) berpengaruh positif terhadap Harga Saham (Y),
sedangkan Debt to Equity Ratio (X3) tidak berpengaruh terhadap Harga Saham
(Y) dan Return On Equity (X4) berpengaruh secara negatif terhadap Harga Saham
(Y). Dan secara simultan Earning Per Shae (X1), Price Book Value (X2), Debt
to Equity Ratio(X3) dan Return On Equity (X4) berpengaruh secara positif
terhadap Harga Saham (Y),

Kata Kunci : Harga Saham, Earning Per Share, Price Book Value, Debt to
Equity Ratio, Return On Equity
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ABSTRACT

Selvi Dwi Cahyani. 201510325217. Influence Analysis of Earning Per

Share, Price Book Value, Debt to Equity Ratio and Return On Equity Against the

Sock Price PT Telekomunikasi Indonesia Tbk in Telecommunication Industry

Period 2010 –2017.

The analysis of Stock Prices is a basic step before making an investment.

This research was conducted because there are still irrelevant results between

theory and reality, namely the increase and decrease in the variables DER and

ROE are not followed by the increase or decrease in Stock Prices at PT.

Telekomunikasi Indonesia Tbk. The purpose of this research is to find out the

simultaneous and partial effect between EPS, PBV, DER and Roe on the Share

Price of PT. Telekomunikasi Indonesia Tbk in the Telecommunications Industry

Period 2010 - 2017.

The research analysis method that used in this study is a statistical analysis

method which is consist of descriptive analysis, classic assumption test, multiple

linear regression test and model feasibility test and hypothesis test. This type of

research is quantitative descriptive and the sampling technique used is stratified

sampling.

The results of this study are that partially Earning Per Share (X1) and Price

Book Value (X2) have a positive effect on Stock Prices (Y), while Debt to Equity

Ratio (X3) has no effect on Stock Prices (Y) and Return On Equity (X4) has a

negative effect on the Stock Price (Y). And simultaneously Earning Per Shae (X1),

Price Book Value (X2), Debt to Equity Ratio (X3) and Return On Equity (X4)

have a positive effect on Stock Price (Y),

Keywords : Stock Price, Earning Per Share, Price Book Value, Debt to Equity
Ratio, Return On Equity
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