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ABSTRAK

Penelitian ini dilatarbelakangi oleh terus berkembangnya pasar modal di
Indonesia dan minat investor pada investasi terutama saham, penelitian ini
bertujuan untuk membuktikan secara empiris pengaruh dari Earning Per Share
(EPS), Price Earning Ratio (PER), dan Price to Book Value (PBV) terhadap
variabel Y yaitu Harga Saham yang terdaftara di Bursa Efek Indonesia pada
Periode 2016-2020. Penelitian ini merupakan penelitian yang dilakukan terhadap
26 perusahaan subsector Food and Beverage, namun yang dijadikan sampel
hanya 14 perusahaan yang sesuai dengan krikteria yang di tentukan oleh penulis.
Dan adapun data yang diteliti adalah data skunder yang diperoleh dari website
idx.co.id. Pada penelitian ini penulis melakukan Uji Asumsi Klasik, Uji
Autokorelasi, Model Regresi Berganda, Pengujian Hipotesis menggunakan Uji t
dan Uji F. Hasil Uji Statistik menunjukan bahwa: secara Parsial Price Earning
Ratio (PER) tidak berpengaruh terhadap Harga Saham, sementara Earning Per
Share (EPS) berpengaruh positif dan signifikan terhadap Harga Saham, Begitu
pula dengan Price to Book Value (PBV) juga berpengaruh dan signifikan terhadap
Harga saham, dan secara Simultan variabel Price Earning Ratio (PER), Earning
Per Share (EPS) dan Price to Book Value (PBV) secara bersama-sama
berpengaruh terhadap Harga Saham.

Kata kunci: PER, EPS, PBV dan Harga Saham.



ABSTRACT

This research is motivated by the continued development of capital markets in
Indonesia and investor interest in investments, especially stocks, this research
aims to empirically prove the influence of Earning Per Share (EPS), Price
Earning Ratio (PER), and Price to Book Value (PBV) on variable Y i.e. Share
Prices listed on the Indonesia Stock Exchange in the Period 2016-2020. This
study is a study conducted on 26 subsector companies Food and Beverage, but
which was sampled only 14 companies in accordance with the Kkrikteria
determined by the author. And the data studied is the secondary data obtained
from the website idx.co.id. In this study the authors conducted a Classic
Assumption Test, Autocorrelation Test, Multiple Regression Model, Hypothesis
Testing using t Test and F Test. Statistical Test Results show that: Partial price
earning ratio (PER) has no effect on the Share Price, while Earning Per Share
(EPS) has a positive and significant effect on the Share Price, similarly the Price
to Book Value (PBV) also affects the Share Price, and simultaneously the variable
Earning Price Ratio (PER), Earning Per Share (EPS) and Price to Book Value
(PBV) jointly affect the Share Price.

Keyword: PER, EPS, PBV and Stock Price
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