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ABSTRACT 

 

  

             This study aimed to determine the effect of fundamental factors on the price of the 

shares of mining companies listed on the Indonesia Stock Exchange 2013-2015. The 

population in this study is a mining companies listed on the Indonesia Stock Exchange 

which amounted to 43 companies with a total sample of 3 companies namely PT. Aneka 

Tambang Tbk, PT. Timah Tbk, PT. Vale Indonesia Tbk, Elnusa Tbk, Energi Mega Persada 

Tbk, PT Bumi Resources Tbk, PT Adaro Energy Tbk, PT Tambang Batubara Bukit Asam 

Tbk, PT Toba Bara Sejahtra Tbk, PT. Golden Energy Mines Tbk. The sampling method 

used is purposive sampling method. Data used in the study was obtained from published 

financial reports through the website www.idx.co.id and stock price through the website 

www.sahamok.com. The variables of this study consisted of independent variables is 

Earning Per Share (EPS), Return On Assets (ROA), Return On Equity (ROE), Book Value 

(BV), Current Ratio (CR), Price Earning Ratio (PER), Operating Profit Margin (OPM) and 

the dependent variable is stock price. Data analysis method used in this study is a multiple 

linear regression. Hypothesis testing using t-test and F. Data were processed using SPSS 

software version 16.  

The results of this study indicate that only variable Earning Per Share (EPS), 

partially significant effect on stock prices. While simultaneously variable Earning Per Share 

(EPS), Return on Assets (ROA), Return on Equity (ROE), Book Value (BV), the Current 

Ratio (CR), Price Earning Ratio (PER), Operating Profit Margin (OPM) significant effect 

on stock prices 

 

Keywords:  Stock, Factors Fundamentals, Earnings Per Share (EPS), Return on Assets 

(ROA), Return on Equity (ROE), Book Value (BV), the Current Ratio (CR), Price Earning 
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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh faktor – faktor fundamental 

terhadap harga saham perusahaan pertambangan yang terdaftar di BEI Tahun 2013-2015. 

Populasi dalam penelitian ini adalah perusahaan pertambangan yang terdaftar di Bursa Efek 

Indonesia yang berjumlah 43 perusahaan dengan jumlah sampel 10 perusahaan yaitu PT. 

Aneka Tambang Tbk, PT. Timah Tbk, PT. Vale Indonesia Tbk, Elnusa Tbk, Energi Mega 

Persada Tbk, PT Bumi Resources Tbk, PT Adaro Energy Tbk, PT Tambang Batubara Bukit 

Asam Tbk, PT Toba Bara Sejahtra Tbk, PT. Golden Energy Mines Tbk. Metode 

pengambilan sampel yang digunakan adalah metode purpose sampling. Data yang 

digunakan dalam penelitian diperoleh dari laporan keuangan yang dipublikasikan melalui 

website www.idx.co.id dan harga saham melalui website www.sahamok.com.Variabel 

penelitian ini terdiri dari variabel independen yaitu Earning Per Share (EPS), Return On 

Assets (ROA), Return On Equity (ROE), Book Value (BV), Current Ratio (CR), Price 

Earning Ratio (PER), Operating Profit Margin (OPM) dan variabel dependen yaitu harga 

saham. Metode analisis data yang digunakan dalam penelitian ini adalah regresi linear 

berganda, Pengujian hipotesis menggunakan uji t dan uji F. Data diolah dengan 

menggunakan software SPSS versi 16.  

Hasil dari penelitian ini menunjukkan bahwa: hanya variabel Earning Per Share 

(EPS), secara parsial berpengaruh signifikan terhadap harga saham. Sedangkan secara 

simultan variabel Earning Per Share (EPS), Return On Assets (ROA), Return On Equity 

(ROE), Book Value (BV), Current Ratio (CR), Price Earning Ratio (PER), Operating Profit 

Margin (OPM) signifikan berpengaruh terhadap harga saham. 

.  

Kata kunci:  Saham, Faktor-faktor Fundamental, Earning Per Share (EPS), Return On 

Assets (ROA), Return On Equity (ROE), Book Value (BV), Current Ratio (CR), Price 

Earning Ratio (PER), Operating Profit Margin (OPM) 
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