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ABSTRAK

Penelitian ini bertujuan untuk memperoleh bukti empiris tentang pengaruh
dividend per share, earning per share, book value per share dancash flow per
share terhadap harga saham pada perusahaan otomotif. Variabel yang diuji dalam
penelitian ini adalah dividend per share, earning per share, book value per share,
cash flow per sharedan harga saham, penentuan sampel dalam penelitian ini
dilakukan secara purposive samplingyaitu teknik yang digunakan peneliti dalam
melakukan pertimbangan-pertimbangan didalam pengambilan sampelnya atau

penentuan sampel untuk tujuan tertentu.

Populasi yang dijadikan sampel dalam penelitian ini adalah perusahaan
manufaktur otomotif yang terdaftar di Bursa Efek Indonesia dengan jumlah 12
perusahaan dari tahun 2011-2013. Penelitian ini menggunakan data sekunder yang
berupa laporan keuangan. Hipotesis dalam penelitian ini diuji menggunakan

analisis deskriptif, uji asumsi klasik dan regresi linier berganda.

Hasil penelitian ini menunjukan secara parsial dividend per share (0,000 <
0,05) dan earning per share (0,002 < 0,05) dengan arah positif berpengaruh
signifikan terhadap harga saham. Book value per share (0,256 > 0,05) dan cash
flow per share (0,380 > 0,05) dengan arah negatif berpengaruh tidak signifikan
ternadap harga saham. Secara simultan variabel dividend per share, earning per
share, book value per share dancash flow per share (0,000 > 0,05) secara

bersama-sama berpengaruh positif terhadap harga saham.

Kata kunci : harga saham, dividend per share, earning per share, book value per
share dancash flow per share.
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ABSTRACT

The aim of this study was to obtain empirical about the effect of dividend
per share, earnings per share, book value per share and cash flow per share the
stock price at the automotive company. The variables tested in this study is the
dividend per share, earnings per share, book value per share, cash flow per share
and stock prices, the determination of sample in this research is purposive
sampling technique used researchers in conducting deliberations in the sample
collectionor sampling for a particular purpose.

The population sample of this research is automotive manufacturing
companies listed in Indonesia Stock Exchange with a total of 12 companies from
2011-2013. This study study uses secondary data such as financial statements.
The hypothesis in this study were tested using descriptive analysis, the classical
assumption test and multiple linier regression.

These results indicate a partial dividend per share (0.011 <0.05) and
earnings per share (0.000 <0.05) with the positive direction have a significant
effect on stock prices. Book value per share (0.055> 0.05) and cash flow per
share (0.756> 0.05) with negative direction not significant effect on stock prices.
Simultaneously variable dividend per share, earnings per share, book value per

share and cash flow per share (0.000> 0.05) jointly positive effect on stock prices.

Keywords : stock prices, dividend per share, earnings per share, book value per
share and cash flow per share.
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