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ABSTRACT 

 

The aim of this study was to determine and analyze the performance consisting of 

Return on Assets (ROA), Debt to Equity Ratio (DER), Current Ratio (CR), SIZE, and 

Earning Per Share (EPS) with Stock Prices, Mining sector in the Indonesia Stock 

Exchange for the period 2011-2016. The analytical process which is Multiple Linear 

Regression. The results showed that simultaneous Return on Assets (ROA), Debt to 

Equity Ratio (DER), Current Ratio (CR), SIZE, and Earning Per Share (EPS) had a 

positive and significant influence on stock prices in the company of the sector, on the 

Indonesia Stock Exchange. Partially, the results of the study show that each variable 

Return on Assets (ROA) and Earning Per Share (EPS) have a positive and significant 

effect on stock prices on the Indonesia Stock Exchange. Save Debt to Equity Ratio 

(DER), Current Ratio (CR) and SIZE do not reflect the Share Price. The R-square of 

this model is now 79.2%. Only 79.2% of the price can be issued by independent 

variables, namely Return on Assets (ROA), Debt to Equity Ratio (DER), Current 

Ratio (CR), SIZE, and Earning Per Share (EPS). While the remaining 20.8% can be 

influenced by other variables outside the object of this study. 

 

Keywords: Return on Assets (ROA), Debt to Equity Ratio (DER), Current Ratio (CR), 

SIZE, Earning Per Share (EPS) and Share Prices 
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ABSTRAK 

 
Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh kinerja 

keuangan yang terdiri dari Return on Assets (ROA), Debt to Equity Ratio (DER), 

Current Ratio (CR), SIZE dan Earning Per Share (EPS) dengan Harga Saham. sektor 

pertambangan di Bursa Efek Indonesia periode tahun 2011-2016. Metode analisis 

yang digunakan adalah Regresi Linier Berganda. Hasil penelitian menunjukkan 

bahwa secara simultan Return on Assets (ROA), Debt to Equity Ratio (DER), Current 

Ratio (CR), SIZE dan Earning Per Share (EPS)  mempunyai pengaruh yang positif 

dan signifikan terhadap harga saham pada perusahaan sektor pertabangan yang 

terdaftar di Bursa Efek Indonesia. Secara parsial, hasil penelitian menunjukkan bahwa 

masing-masing dari variabel Return on Assets (ROA) dan Earning Per Share (EPS) 

berpengaruh positif dan signifikan terhadap harga saham sektor pertambangan yang 

terdaftar di Bursa Efek Indonesia. Sedagkan Debt to Equity Ratio (DER), Current 

Ratio (CR) dan  SIZE tidak berpengaruh terhadap Harga Saham. R-square dari model 

ini hanyalah 79,2%. Artinya hanya 79,2%  dari Harga saham pertambangan yang 

dapat dijelaskan oleh variabel independen, yaitu Return on Assets (ROA), Debt to 

Equity Ratio (DER), Current Ratio (CR), SIZE dan Earning Per Share (EPS) . 

Sedangkan sisanya yaitu 20,8% dapat dijelaskan oleh variabel lain di luar objek 

penelitian ini. 

  

Kata Kunci: Return on Assets (ROA), Debt to Equity Ratio (DER), Current Ratio 

(CR), SIZE,Earning Per Share (EPS) dan Harga Saham 
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