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ABSTRAK

Riska Kurnia Wijayanti, 2012: Pengaruh Laba Kotor, Volume Perdagangan
Saham, dan Persentase Kepemilikan Modal Saham Asing terhadap Harga Saham
Perusahaan Perbankan yang Terdaftar di Bursa Efek Indonesia.

Penelitian ini bertujuan untuk menguji pengaruh laba kotor, volume
perdagangan saham, dan persentase kepemilikan modal saham asing terhadap
harga saham. Penelitian ini menggunakan data sekunder yang diperoleh dari situs
Bursa Efek Indonesia periode 2006-2010. Data yang dikumpulkan dalam
penelitian ini meliputi data laporan keuangan perusahaan, data harga saham
perusahaan, data volume perdagangan saham, dan data kepemilikan saham
periode 2006-2010. Jumlah sampel yang diperoleh sebanyak 15 perusahaan
perbankan yang telah memenuhi kriteria purposive sampling. Teknik analisis yang
digunakan adalah analisis regresi berganda dan uji hipotesis menggunakan uji t secara
parsial, uji F secara simultan dengan level of significance 5% dan uji koefisien
determinasi.

Hasil penelitian menunjukkan: a) laba kotor secara parsial berpengaruh
terhadap harga saham dengan nilai signifikansi 0,000 <0,05 dan t hitung
10,638 > t tabel 1,667; b) volume perdagangan saham secara parsial berpengaruh
terhadap harga saham dengan nilai signifikansi 0,024 < 0,05 dan t hitung 2,310
> t tabel 1,667; c) persentase kepemilikan modal saham asing secara parsial
berpengaruh terhadap harga saham dengan nilai signifikansi 0,043 < 0,05 dan t
hitung 1,847 < t tabel 2,065. Dan juga secara simultan, laba kotor, volume
perdagangan saham, dan persentase kepemilikan modal saham asing berpengaruh
signifikan terhadap harga saham. Nilai koefisien determinan (R2) menunjukkan
angka 0,722 yang mengindikasikan model regresi tersebut mampu menjelaskan
pengaruh variabel independen terhadap variabel dependen sebesar 72,2%.

Kata kunci: laba kotor, volume perdagangan saham, persentase kepemilikan
modal saham asing, harga saham.



ABSTRACT

Riska Kurnia Wijayanti, 2012: The Influence of Gross Profit, Stock Trading
Volume, and Percentage of Foreign Ownership of Capital Stock on Stock Price
Banking Corporation Listed in the Indonesia Stock Exchange.

This study aims to examine the influence of gross profit, stock trading volume,
and percentage of foreign ownership of capital stock on stock prices. This study
uses secondary data obtained from the Indonesia Stock Exchange website the
period 2006-2010. Data collected in this study include corporate financial
reporting data, the company's stock price data, the data volume of stock trading
and stock ownership data period 2006-2010. The number of samples obtained by
15 banking companies that have fulfilled criteria for purposive sampling. Analysis
technique used is multiple regression analysis and hypothesis testing using t test
partially, the F test simultaneously with the level of significance of 5% and the
coefficient of determination test.

The results showed: a) gross profit partially affect the stock price with a
significance value 0.000 < 0.05 and t count 10.638 > table t 1.667; b) volume of
stock trading partially affects stock prices with a significance value 0.024 < 0.05
and t count 2.310 > t table 1.667; c) the percentage of foreign equity ownership
partially affect the stock price with a significance value 0.043 <0.05 and t count
1.847 < t table 2.065. And also simultaneously, gross profit, stock trading
volume, and percentage of foreign equity ownership have a significant effect on
stock prices. Value determinant coefficients (R2) indicates the number 0.722
which indicates that the regression model can explain the influence of

independent variables on the dependent variable of 72.2%.

Keywords: gross profit, stock trading volume, the percentage of foreign
ownership of capital stock, stock price.
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