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ABSTRACK 

 

 

This study aims to determine the Current Ratio (CR), Return On Equity 

(ROE), and Earning Per Share (EPS) on stock price. The object of this research 

company sector Property, Real Estate and Building Construction period 2013-

2015. 

 

Data obtained through the IDX website (www.idx.co.id). The research 

design is causal research. The sampling technique purposive sampling method. 

From this method acquired 22 companies that meet the criteria and a total of 59 

companies during the observation period of three years. The analysis technique 

used is the panel data regression analysis using three alternative model approach 

that is common effect, fixed effect and random effect, then use the model selection 

chow test and hausman test as well as testing using t-statistic. 

 

The result using statistical t-test showed that the independent variable 

ROE and EPS has an influence on stock price and CR variable has effect 

significant on stock prices.  

 

Keyword : Current Ratio (CR), Return On Equity (ROE), Earning Per Share 

(EPS) and Stock Price. 
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ABSTRAK 

 

 

 Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio (CR), 

Return On Equity (ROE) dan Earning Per Share (EPS) terhadap haga saham. 

Objek Penelitian ini adalah perusahaan sektor Property, Reaal Estate and Building 

Construction periode 2013-2015. 

 

 Data diperoleh melalui situs BEI (www.idx.co.id). Desain penelitian yang 

digunakan adalah penelitian kausal. Teknik pengambilan sampel menggunakan 

metode purposive sampling. Dari metode tersebut diperoleh 22 perusahaan yang 

memenuhi kriteria dan total perusahaan 59 perusahaan selama periode 

pengamatan tiga tahun. Teknik analisis yang digunakan adalah analisis regresi 

data panel dengan menggunakan tiga pendekatan model alternatif yaitu common 

effect, fixed effect dan random effect, lalu menggunakan pemilihan model chow tes 

dan hausman test serta pengujian menggunakan uji t-statistik. 

 

 Hasil penelitian dengan menggunakan uji t-statistik ini menunjukan bahwa 

variabel bebas ROE dan EPS memiliki pengaruh terhadap harga saham dan 

variabel CR tidak berpengaruh signifikan terhadap harga saham. 

 

Kata kunci : Current Ratio (CR), Return On Equity(ROE), Earning Per Share 

(EPS) dan Harga Saham. 
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