ABSTRACT

This study aims to examine the effect of Return on Equity (ROE), Current Ratio
(CR), Earning per Share (EPS), Debt to Equity Ratio (DER) and Price to Book
Value (PBV) on Stock Price at company sector of mining listed on the Indonesian
Stock Exchange. The purpose of this study was to analyze the effect of of Return on
Equity (ROE), Current Ratio (CR), Earning per Share (EPS), Debt to Equity Ratio
(DER) and Price to Book Value (PBV) on Stock Price at company sector of mining
listed on the Indonesian Stock Exchange listed on the Indonesia stock exchange in
2014 - 2017. This study uses purposive sampling. The research data is taken from
the Indonesia Stock Exchange (IDX). This study uses the panel regression. The
results of this study are Return on Equity (ROE), Current Ratio (CR), Earning per
Share (EPS) and Debt to Equity Ratio (DER) has no significant on stock price.
While the result of the test showed that PBV has significant on stock price.
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ABSTRACT

Penelitian ini bertujuan untuk menguji pengaruh Return on Equity (ROE),
Current Ratio (CR), Earning per Share (EPS), Debt to Equity Ratio (DER) and
Price to Book Value (PBV) terhadap harga saham perusahaan sektor
pertambangan yang terdaftar di Bursa Efek Indonesia. Tujuan dari penelitian ini
adalah untuk menganalisis pengaruh Return on Equity (ROE), Current Ratio
(CR), Earning per Share (EPS), Debt to Equity Ratio (DER) and Price to Book
Value (PBV) terhadap harga saham perusahaan sektor pertambangan yang
terdaftar di Bursa Efek Indonesia 2014 - 2017. Sampel yang digunakan adalah
36 perusahaan perusahaan sektor pertambangan yang terdaftar di Bursa Efek
Indonesia periode 2014 - 2017. Penelitian ini menggunakan purposive sampling.
Data penelitian diambil dari Bursa Efek Indonesia (BEI). Penelitian ini
menggunakan regresi panel. Hasil dari penelitian ini adalah Return on Equity
(ROE), Current Ratio (CR), Debt to Equity Ratio (DER) dan Earning per Share
(EPS) tidak mempengaruhi harga saham. Akan tetapi, Price to Book Value
(PBV) berpengaruh positif signifikan terhadap harga saham.

Kata Kunci : Return on Equity (ROE), Current Ratio (CR), Earning per Share
(EPS), Debt to Equity Ratio (DER) and Price to Book Value (PBV),
Harga Saham.
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