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ABSTRAK

ASTRINIA IRIANA, Pengaruh Economic Value Added (EVA), Return on
Equity (ROE), Aset Manajemen, Current Ratio (CR), dan Debt to Equity Ratio
(DER) Terhadap Harga Saham Pada Perusahaan Sektor Pertambangan
yang Terdaftar di Bursa Efek Indonesia Pada Periode 2010-2013. Fakultas
Ekonomi Universitas Negeri Jakarta. 2015.

Penelitian ini bertujuan untuk menguji pengaruh Economic Value Added (EVA),
Return on Equity (ROE), Aset Manajemen, Current Ratio (CR), dan Debt to
Equity Ratio (DER) Terhadap Harga Saham Pada Perusahaan Sektor
Pertambangan yang Terdaftar di Bursa Efek Indonesia Pada Periode 2010-2013.
Jenis data yang digunakan adalah data sekunder dari laporan keuangan yang
terdaftar di Bursa Efek Indonesia diperoleh dari IDX pada periode 2010-2013.
Teknik pengambilan sampel menggunakan purposive sampling dengan jumlah
sampel sebanyak 23 perusahaan dari 39 perusahaan yang terdaftar di Bursa Efek
Indonesia (BEI). Model regresi menggunakan pendekatan data panel dengan uji
chow dan hausman, terlebih dahulu didapat hasil terbaik menggunakan Fixed
Effect Model. Hasil penelitian menunjukkan bahwa variabel ROE berpengaruh
positif signifikan terhadap harga saham perusahaan Pertambangan, EVA, TATO,
DER berpengaruh negatif tidak signifikan terhadap harga saham perusahaan
Pertambangan, sedangkan CR berpengaruh negatif tidak signifikan terhadap harga
saham Perusahaan Pertambangan.

Kata Kunci: Harga Saham, EVA, ROE, Aset Manajemen, CR, DER.



ABSTRACT

ASTRINIA IRIANA, The Effect of Economic Value Added (EVA), Return on
Equity (ROE), Management Assets, Current Ratio (CR), and Debt to Equity
Ratio (DER) on Stock Price: Evidance From Mining Firms Listed on The
Indonesia Stock Exchange Period 2010-2013. Faculty of Economics, State
University of Jakarta. 2015.

The purpose of this research is to know the effect of Economic Value Added
(EVA), Return on Equity (ROE), Management Assets, Current Ratio (CR), and
Debt to Equity Ratio (DER) on Mining Firms Stock Price listed in Indonesia Stock
Exchange Period 2010-2013. This research uses secondary data from Mining
Firms financial report listed in Indonesia Stock Exchange period 2010-2013.
Samples are 23 companies from 39 populations listed on the Indonesia Stock
Exchange period 2010-2013 taken by purposive sampling method. For associative
analysis, a panel method will be applied, using chow test and hausman test show
that Fixed Effect as a model regression. The result of this research shows that
ROE, variable has a possitive signifant effect to stock price in mining companies.
EVA, TATO, and DER variables has a possitive not significant effect to stock
price in mining companies. CR, variable has a negative not significant effect to
stock price in mining companies.

Keywords: Stock Prices, EVA, ROE, Management Assets, CR, and DER
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