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ABSTRAK 

 

Fachrozzi Gofa Tama, 2015; Pengaruh Price Earning Ratio, Return on 

Equity, Likuiditas Saham, dan Debt to Equity Ratio terhadap HargaSaham 

pada Entitas Indeks Kompas100 yang Terdaftar di Bursa Efek Indonesia 

Periode 2011-2013. Skripsi, Jakarta: Konsentrasi Manajemen Keuangan, 

Program Studi S1 Manajemen, Jurusan Manajemen, Fakultas Ekonomi, 

Universitas Negeri Jakarta. 

Tujuan  penelitian  ini  adalah  untuk  mengetahui  pengaruh  price earning ratio, 

Return on equity, likuiditas saham, dan debt to equity ratio terhadap harga saham 

pada entitas indeks kompas100 yang terdaftar di Bursa Efek Indonesia periode 

2011-2013.Jumlah populasi yang digunakan dalam penelitian ini adalah 100 

perusahaan. Sampel  yang digunakan di dalam penelitian adalah 68 perusahaan 

dengan menggunakan teknik purposive sampling.Metode dalam penelitian inia 

dalah kuantitatif korelasional.Jenis data yang digunakanadalah data sekunder. 

Data menggunakanunbalance data dengan jumlah 105 observasi. Model 

penelitian dalam penelitian ini menggunakan analisis regresi data panel dengan 

pendekatan model random effect. Dari hasil pengujian penelitian ini, terbukti 

bahwa secara parsial price earning ratio dan return on equity berpengaruh positif 

dan signifikan terhadap harga saham, sedangkan likuiditas saham dan debt to 

equity ratio berpengaruh positif namun tidak signifikan terhadap harga saham. 

Secara simultan price earning ratio, return to equity, likuiditas saham, dan debt to 

equity ratio berpengaruh terhadap harga saham. 

 

 

Kata  kunci:price earning ratio, return on equity, likuiditas saham,debt to equity 

ratio , Indeks kompas100 
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ABSTRACT 

 

FachrozziGofa Tama, 2015; The Effect of Price Earning Ratio, Return on 

Equity, StockLiquidity, and Debt to Equity Ratio Set on Stock Price : Evidence 

from Entity Indeks Kompas100Listed on the  Indonesia  Stock  Exchange  in  

2011-2013.  Thesis,  Jakarta: Concentration of Financial Management, Study 

Program of Management, Department of Management, Faculty of Economics, 

State University of Jakarta.  

The purpose of this study was to determine the effect of the price earnings ratio, 

return on equity, stock liquidity, and debt-to-equity ratio to share price index 

KOMPAS100 entities listed in the Indonesia Stock Exchange 2011-2013. Total 

population used in this study was 100 companies. The sample used in the study 

were 68 companies using purposive sampling technique. The method in this 

research is a quantitative correlation. Data used is secondary data. Unbalance 

data using observation data with the number 105. The research model in this 

study using panel data regression analysis with random effect model approach. 

From the test results of this study, it is evident that the partial price earnings ratio 

and return on equity positive and significant impact on stock prices, while the 

liquidity of the stock and debt to equity ratio is positive but not significant effect 

on stock prices. Simultaneously, the price earnings ratio, return to equity, stock 

liquidity, and debt to equity ratio effect on stock prices. 

Key words:  Price Earning Ratio, Return On Equity, Stock Liquidity, Debt to 

Equity Ratio, Indeks Kompas100 
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