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Pengaruh Current Ratio (CR), Debt to Equity Ratio (DER), Return On Asset
(ROA), Return On Equity (ROE), dan Earning Per Share (EPS) Terhadap
Harga Saham pada Perusahaan Sub Sektor Konstruksi Bangunan yang
Terdaftar di Bursa Efek Indonesia Periode 2011-2015

ABSTRAK

Salah satu sumber dana yang diperoleh perusahaan berasal dari penjualan saham.
Harga saham mengalami perubahan naik atau turun dari waktu ke waktu dan hal
tersebut disebabkan oleh berbagai faktor. Penelitian ini bertujuan untuk menguiji
pengaruh Current Ratio (CR), Debt to Equity Ratio (DER), Return On Asset
(ROA), Return On Equity (ROE), dan Earning Per Share (EPS) terhadap Harga
Saham pada perusahaan sub sektor konstruksi bangunan yang terdaftar di Bursa
Efek Indonesia periode 2011-2015, baik secara parsial maupun simultan.

Data yang digunakan dalam acuan analisis ini adalah data sekunder berupa annual
report dan financial report yang dipublikasikan oleh BEI. Teknik analisis data
yang digunakan pada penelitian ini adalah regresi linier berganda.

Hasil penelitian menyatakan bahwa CR, DER, ROA, ROE, dan EPS berpengaruh
signifikan terhadap harga saham. Dan secara simultan terdapat pengaruh yang
signifikan antara CR, DER, ROA, ROE dan EPS terhadap Harga Saham
perusahaan sub sektor kontruksi bangunan sebesar 72,7%, sedangkan sisanya
sebesar 27,3% dijelaskan oleh variabel lain yang tidak dimasukkan ke dalam
model.

Berdasarkan hasil penelitian tersebut, peneliti menyarankan agar perusahaan sub
sektor konstruksi bangunan untuk menjaga kinerja keuangannya yang meliputi
CR, DER, ROA, ROE dan EPS agar harga saham meningkat. Bagi para investor
yang ingin melakukan investasi pada saham, hendaknya memperhatikan faktor
EPS, karena pada penelitian ini EPS memberikan pengaruh yang paling kuat
terhadap Harga Saham.

Kata Kunci : Harga Saham, Current Ratio (CR), Debt to Equity Ratio (DER),
Return On Asset (ROA), Return On Equity (ROE), Earning Per Share (EPS).
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The influence of Current Ratio (CR), Debt to Equity Ratio (DER), Return
On Asset (ROA), Return On Equity (ROE), and Earning Per Share (EPS)
against the stock price on the building construction sector sub companies listed
on the Indonesia Stock Exchange Period 2011-2015

ABSTRACT

One of the sources of funds obtained by the company comes from the sale of
shares. Stock price changes up or down from time to time and it is caused by
various factors. This research aims to test the influence of Current Ratio (CR),
Debt to Equity Ratio (DER), Return On Asset (ROA), Return On Equity (ROE),
and Earning Per Share (EPS) against the stock price on the building construction
sector sub companies listed on the Indonesia Stock Exchange period 2011-2015,
either partially or simultaneously.

The data used in this analysis is the reference point secondary data in the form of
annual report and financial report published by IDX. Data analysis technique
used in this research is multiple linear regression.

Results of the study stated that the CR, DER, ROA, ROE and EPS effect
significantly to stock price. And simultaneously there was significant influence
between CR, DER, ROA, ROE and EPS against the stock price on the building
construction sector sub companies amounting to 72,7%, while the rest of 27,3% is
explained by other variables that are not incorporated into the model.

Based on the results of the study, the researcher suggested that the building
construction sector sub companies to keep their financial performance which
includes CR, DER, ROA, ROE and EPS so that stock prices rise. For investors
who want to invest in stocks, should pay attention to the factor of EPS, because
this research on EPS provide the most powerful influence on the price of the
stock.

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