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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh Earning Per Share
(EPS), Price Earning Ratio (PER), Price Book Value (PBV) dan Economic Value
Added (EVA) terhadap Harga Saham pada Indeks LQ45. Populasi dalam
penelitian ini adalah perusahaan yang tergabung dalam Indeks LQ45 yang
terdaftar pada Bursa Efek Indonesia (BEI) periode 2014-2017. Penelitian ini
menggunakan data sekunder. Metode pengambilan sampel menggunakan teknik
Purposive Sampling dan 35 perusahaan terpilih sebagai sampel. Penelitian ini
menggunakan metode analisis regres linier berganda, uji asums klasik (uji
multikolonieritas, uji normalitas, uji autokolerasi, uji heteroskedasitas), uji
hipotesis menggunakan uji statistik t (parsial). Hasil penelitian ini menunjukkan
bahwa EPS (X;) dan PER (X,) secara parsial berpengaruh signifikan positif
terhadap harga saham (Y). PBV (¥X;) dan EVA (X,) secara parsia tidak
berpengaruh signifikan terhadap harga saham ().

Kata kunci : Earning Per Share (EPS), Price Earning Ratio (PER), Price Book
Value (PBV), Economic Value Added (EVA), Harga Saham.

ABSTRACT

The purpose of this research are to analyzing the effect of Earning Per
Share (EPS), Price Earning Ratio (PER), Price Book Value (PBV) and Economic
Value Added (EVA) on Stock Prices of LQ45 indeks group. Population in this
research are companies incorporated in LQ45 indeks group in Indonesian Stock
Exchage during the period of 2014-2017. This research was conducted using
secondary data. Sampling technique used was purposive sampling method so that
obtained a sample of 35 companies. Data analysis methods used were multiple linear
regresson analysis, classical assumption test (multicolinearity test, normality test,
autocorrelation test, heteroskedastisity test), hypothesis test using partial test (t- test).
The results showed that partially EPS (X,) and PER (X,) has a postive and

significant effect on stock prices (Y). PBV (X;) and EVA (X,) partially have no
significant effect on stock prices ().

Keywords: Earning Per Share (EPS), Price Earning Ratio (PER), Price Book
Value (PBV), Economic Value Added (EVA), Stock Price.
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