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ABSTRAK

Penelitian ini dilakukan dengan tujuan untuk mengetahui faktor-fakor fundamental
yang mempengaruhi harga saham di perusahaan LQ 45 periode 2010-2013. Adapun faktor
fundamental yang dipakai dalam penelitian ini adalah rasio keuangan yang terdiri dari
Return On Asset (ROA), Current Ratio (CR), Debt to Equity Ratio (DER), Price Earning
Ratio (PER), dan Earning Per Share (EPS).

Metode pengambilan sampel yang dilakukan adalah metode purposive sampling.
Dari populasi sebanyak 45 perusahaan LQ 45 yang terdaftar di Bursa Efek Indonesia
diambil 20 perusahaan. Pengujian hipotesis dilakukan dengan menggunakan analisis
regresi linier berganda dengan terlebih dahulu melakukan uji asumsi klasik yang meliputi
uji normalitas, multikolonieritas, heteroskedastisitas; uji-T-statistik, dan uji' F-statistik.

Hasil dari penelitian ini menunjukkan bahwa ROA, CR, DER, PER, dan EPS secara
simultan berpengaruh signifikan terhadap harga saham. Hasil analisa menunjukkan uji
hipotesis terhadap variabel Return On Asset (ROA), Price Earning Ratio (PER) dan
Earning Price Share (EPS) dapat diterima karena memberikan pengaruh terhadap harga
saham sedangkan uji hipotesis terhadap Current Ratio (CR) dan Debt to Equity Ratio
(DER) ditolak karena tidak memberikan pengaruh terhadap harga saham.

Kata Kunci: Return On Asset (ROA), Current Ratio (CR), Debt to Equity Ratio (DER),
Price Earning Ratio (PER), Earning Per Share (EPS), dan Harga Saham.




ABSTRACT

This research was conducted with the aim to determine the fundamental factors
that affect the stock price in the company LQ 45 in the period of 2010-2013. The
fundamental factor that is used in this study are the financial ratios of Return On Assets
(ROA), Current Ratio (CR), Debt to Equity Ratio (DER), Price Earning Ratio (PER), and
Earning Per Share (EPS).

The sampling method does is purposive sampling method. Of the population of 45
LQ 45 listed in the Indonesia Stock Exchange taken 20 companies. Hypothesis testing is
done by using multiple linear regression analysis by first doing a classic assumption test
including normality test of data, multicoloniarity, heteroscedasticity, test T-statistics, and
test the F-statistic.

The results of this study indicate that ROA, CR, DER, PER, and EPS
simultaneously significant effect on stock prices-jFhe-analysis shows the hypothesis test to
variable Return On Asset (ROA), Price Earning Ratio (PER) ‘and Earnings Price Share
(EPS) is acceptable as it gives effect to the share price, while the hypothesis test against
the Current Ratio (CR) and Debt to Equity Ratio ( DER) was rejected because it does not
impact the stock price

Keywords: Return On Asset (ROA), Current Ratio (CR), Debt to Equity Ratio (DER),
Price Earning Ratio (PER), Earning Per Share (EPS), and Stock Price
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