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ABSTRAK 

 

ANALISIS PENGARUH EARNING PER SHARE (EPS),  RETURN ON 

EQUITY (ROE) DAN DEBT TO EQUITY RATIO (DER) TERHADAP 

HARGA SAHAM PERUSAHAAN YANG TERGABUNG DALAM INDEKS 

LQ 45 DI BURSA EFEK INDONESIA PERIODE 2010-2012 

Della Adelistya R, 2014 ( xiii + 50 halaman) 

Email: rdellaadelistya@yahoo.com 

 

Penulisan laporan akhir ini bertujuan untuk menganalisis pengaruh dari variabel 

independen EPS, ROE dan DER terhadap variabel dependen harga saham. Data 

yang digunakan dalam menyusun laporan akhir ini adalah laporan keuangan 

tahunan 2010, 2011 dan 2012 dari 29 perusahaan yang terdaftar dalam Indeks LQ 

45 selama 6 periode berturut-turut yang dipublikasikan di website www.idx.co.id.  

Metode analisis yang digunakan dalam penelitian ini adalah metode kuantitatif 

dengan model analisis regresi linier berganda, uji statistik deskriptif dan uji 

hipotesis. Hasil penelitian ini menunjukkan bahwa secara simultan ketiga variabel 

indpenden berpengaruh signifikan terhadap harga saham. Secara parsial, hanya 

satu variabel independen yang berpengaruh positif dan signifikan terhadap harga 

saham yaitu Earning per Share (EPS), sedangkan kedua variabel independen 

lainnya yaitu Return On Equity (ROE)  dan Debt to Equity Ratio (DER)  tidak 

berpengaruh signifikan terhadap harga saham. Kemampuan ketiga variabel 

tersebut dalam memprediksi harga saham yaitu sebesar 82%, sedangkan 18% 

lainnya dipengaruhi oleh faktor-faktor lain yang tidak dimasukkan dalam model 

penelitian. 

Kata Kunci: earning per share, return on equity, debt to equity ratio, harga 

 saham. 
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ABSTRACT 

 

THE ANALYSIS OF INFLUENCE OF EARNING PER SHARE (EPS), 

RETURN ON EQUITY (ROE), AND DEBT TO EQUITY RATIO (DER) 

TOWARD TO PRICE STOCK COMPANY THAT WERE LISTED AT LQ 45 

INDEX AT INDONESIA STOCK EXCHANGE ON PERIOD 2010-2012 

Della Adelistya R, 2014 ( xiii + 50 pages) 

Email: rdellaadelistya@yahoo.com 

 

The purpose of written of this final report is to analyse the influence of 

independent variables EPS, ROE and DER to dependent variable price stock. 

Data that used was financial and annual reports of 2010, 2011 and 2012 of 

company that listed on LQ 45 Index due 6 periods that published on 

www.idx.co.id website. The analysis method that used on this research is 

quantitative method with analysis of linier multiple regression, descriptive 

statistic test and hypothesis test. The result of this research shows that the three 

independent variables have significant influence toward the price stock and 

partially only Earning per share (EPS) one of the three indpendent variables has 

positive and significant influence toward the price stock, while two others 

independent variables Returnon Equity and Debt to Equity Ratio have no 

significant influence toward the price stock. The ability of the three variables to 

predicts the price stock was 82%, while the remaining 18% is influenced by other 

factors not included in this research. 

 

Keywords: earning per share, return on equity, debt to equity ratio, price stock. 
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