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INTISARI

Penelitian ini bertujuan untuk menjelaskan pengaruh earning per share
(EPS), price earning ratio (PER), return on investment (ROI) dan return on equity
(ROE) terhadap harga saham. Penelitian ini menggunakan 13 sampel perusahaan
perdagangan besar dan retail yang terdaftar di Bursa Efek Indonesia (BEI), yang
diseleksi dengan metode purposive sampling. Data perusahaan sampel adalah
perusahaan yang melaporkan laporan keuangan auditan per 31 Desember yang
lengkap dan konsisten dari tahun 2000-2007. Uji asumsi klasik yang digunakan
antara lain uji normalitas dengan menggunakan metode one sample kolmogorov-
smirnov, uji multikoleniaritas dengan nilai tolerance dan nilai VIF, uji
autokolerasi dengan metode Durbin-Waston (DW), uji heteroskedastisitas
menggunakan uji glejser. Uji hipotesis dilakikan dengan model regresi linier
berganda.

Hasil penelitian ini membuktikan bahwa earning per share (EPS), price
earning ratio (PER), return on invetsment (ROI) dan return on equity (ROE)
berpengaruh positif signifikan terhadap harga saham.

Kata kunci: Earnings Per Share (EPS), Price Earnings Ratio (PER), Return On
Invesment (ROI), Return On Equity (ROE) dan Harga Saham
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ABSTRACT

The aim of this research is to explain the influence of the Earning Per
Share (EPS), Price Earning Ratio (PER), Return On Investment (ROI) and Return
On Equity (ROE) to the Stock Price. This study takes sample from 13 companies
in the wholesaller and retail sector at the Indonesian Stoke Exchange, were
selected by using method of purposive sampling. Date of company is the company
that report the financial report of auditant for 31 december that completely and
consistenly from 2000 until 2007. The classic assumption test by using one
sample kolmogorov-smirnov method as normality test, the multikolinierity test by
the tolerance and VIF value, the autocorelation test used Durbin Watson (DW)
method, the heteroskedasticity test use the glejser test. Hipotesis test is done with
the doble linear model regression.

The result states that Earning Per Share (EPS), Price Earning Ratio (PER),
Return On Investment (ROI) and Return On Equity (ROE) have the positive
significant impact to the Stock Price.

Key Word: Earnings Per Share (EPS), Price Earnings Ratio (PER), Return On
Investment (ROI), Return On Equity (ROE) and Stock Price
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