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ABSTRAK

SUPRIYADI. Pengaruh Earning per Share (EPS), Price Earning Ratio (PER) dan
Return on Investment (ROI) Terhadap Harga Saham Pada Perusahaan Manufaktur
Yang Terdaftar di Bursa Efek Indonesia (BEI) Tahun 2011-2013. Fakultas
Ekonomi, Universitas Negeri Jakarta. 2016.

Penelitian ini memiliki tujuan untuk mengetahui pengaruh earning per share, price
earning ratio dan return on investment terhadap harga saham pada perusahaan
manufaktur yang terdaftar di Bursa Efek Indonesia tahun 2011-2013. Penelitian ini
mengambil data berupa laporan keuangan tahunan perusahaan sampel pada website
resmi Bursa Efek Indonesia www.idx.co.id. Penelitian dilakukan terhadap 36
sampel perusahaan manufaktur sektor aneka industri yang terdaftar di Bursa Efek
Indonesia. Penelitian ini menggunakan analisis regresi data panel. Hasil penelitian
ini menunjukkan secara simultan variabel earning per share, price earning ratio
dan return on investment berpengaruh signifikan terhadap harga saham. Sementara
secara parsial, variabel earning per share dan price earning ratio berpengaruh
positif dan signifikan terhadap harga saham, sedangkan pada variabel return on

investment berpengaruh negatif dan tidak signifikan terhadap harga saham.

Keywords: Harga Saham, Earning per Share, Price Earning Ratio, Return on

Investment
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ABSTRACT

SUPRIYADI. The Impact of Earning per Share (EPS), Price Earning Ratio (PER)
and Return on Investment (ROI) Toward Stock Prices of Manufacturing Companies
Listed at Indonesia Stock Exchange (IDX) in 2011-2013. Faculty of Economics,
State University of Jakarta. 2016.

The purposes of this research is to know impact of earning per share, price earning
ratio and return on investment toward stock prices of manufacturing companies
listed at Indonesia stock exchange in 2011-2013. This research use data from
financial statement companies sampled on Indonesia stock exchange official
website www.idx.co.id. The research use 36 samples manufacturing companies in
various industrial sector listed at Indonesian stock exchange. Panel data regression
analysis used in this research. The result showed that earning per share, price
earning ratio and return on investment influence significant impact on the stock
price simultaneously. Partially, earning per share and price earning ratio influence
positive significant impact on the stock price. However, return on investment

influence negative and not significant impact on the stock price.
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