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ABSTRAK 

Estu Setiyoaji, 2014; Pengaruh Earning Per Share (EPS), Price Earning Ratio 

(PER), Kebijakan Dividen, Firms Size (SIZE), dan Book Value (BV) 

Terhadap Harga Saham Perusahaan Pada Indeks LQ-45 Tahun 2009-2012. 

Skripsi, Jakarta: Konsentrasi Manajemen Keuangan, Program Studi 

Manajemen, Jurusan Manajemen, Fakultas Ekonomi, Universitas Negeri 

Jakarta.  

 

Tujuan penelitian ini adalah untuk mengetahui pengaruh Earning Per Share 

(EPS), Price Earning Ratio (PER), kebijakan dividen, Firm Size (SIZE), dan Book 

Value (BV) terhadap harga saham perusahaan baik secara parsial maupun 

simultan. Pengukuran untuk kebijakan dividen digunakan Dividend per Share 

(DPS). Dan pengukuran untuk firm size digunakan sales perusahaan. Model 

penelitian yang digunakan dalam penelitian ini menggunakan analisis regresi data 

panel. Sampel yang digunakan didalam penelitian 51 perusahaan pada Indeks LQ-

45 tahun 2009-2012 yang diambil dengan metode purposive sampling. Dengan 

melihat korelasi yang terjadi, penulis dapat mengambil kesimpulan bahwa secara 

parsial Earning Per Share (EPS), Price Earning Ratio (PER), dan Book Value 

memiliki pengaruh positif signifikan terhadap harga saham perusahaan. 

Sedangkan kebijakan dividen yang diproksikan dengan Dividend Per Share (DPS) 

dan firm size tidak memiliki pengaruh positif signifikan terhadap harga saham 

perusahaan. Disamping itu, Earning Per Share (EPS), Price Earning Ratio (PER), 

kebijakan dividen, Firm Size (SIZE), dan Book Value (BV) secara bersama-sama 

(simultan) memiliki pengaruh yang signifikan terhadap harga saham perusahaan.  

 

Kata kunci: EPS, PER, Kebijakan Dividen, Firm Size (SIZE), Book Value 

(BV), Indeks LQ-45 
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ABSTRACT 

Estu Setiyoaji, 2014; The Effect Earning Per Share (EPS), Price Earning Ratio 

(PER), Dividend Policy, Firms Size (SIZE), and Book Value (BV) on Stock 

Price: Evidence from Firm Listed on Index LQ-45 in 2009-2012. Skripsi, 

Jakarta: Concentration of Financial Management, Study Program of 

Management, Department of Management, Faculty of Economics, State 

University of Jakarta. 

 

The purpose of this study is to know the effect of Earning Per Share (EPS), Price 

Earning Ratio (PER), Dividend Policy, Firms Size (SIZE), and Book Value (BV) 

on stock price with partially and simultaneously. Dividend policy is measured by 

Dividend Per Share (DPS). And firm size is measured by sales company. The 

research model in this study used panel data analysis. The samples are 51 firms 

listed on Index LQ-45 in 2007-2010 selected by purposive sampling method. The 

empirical results partially show that Earning Per Share (EPS), Price Earning 

Ratio (PER), and Book Value (BV) have positive significant effect on stock price. 

Further, dividend policy and firm size do not have positive significant effect on 

stock price. Beside that the result simultaneously showed that Earning Per Share 

(EPS), Price Earning Ratio (PER), Dividend Policy, Firms Size (SIZE), and Book 

Value (BV) have significant effect on stock price.  

 

Keywords:  EPS, PER, Dividend Policy, Firm Size (SIZE), Book Value (BV), 

Index LQ-45 
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