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ABSTRACT

DICKY ARDIANSYAH. 3021411019. THE INFLUENCE OF MARKET
VALUE RATE ON SHARE PRICE (Study of Bank Sub Sector Companies
Listed on the Stock Exchange in 2013-2017).

This study aims to analyze the effect of market value ratios to the company’s
share price in the Indonesian capital market, especially in the Bank sub sector
companies. The independent variables used are market value ratios namely Earning
Per Share, Price Earning Ratio, Price to Book Value, and Dividend Payout Ratio
while the dependent variables used is Stock Price.

This study is a quantitative study with a population of all of the Bank’s sub-
sector companies listed on the Indonesian Stock Exchange (BEI) of 43 companies,
and this data was obtained through the site www.idx.co.id. The sampling technique
used was purposive sampling by taking a sample of 8 (eight) companies that met
the specified criteria.

Based on the result of research conducted by the authors concluded that
partially Earning Per Share and Price to Book Value have a positive and significant
effect on stock price. Variable Price Earning Ratio and Dividend Payout Ratio
partially have a significant positive effect on Stock Price. Simultaneously Earning
Per Share, Price Earning Ratio, Price to Book Value and Dividend Payout Ratio
have positive and significant effect on Stock Price.

Keywords : Earning Per Share, Price Earning Ratio, Price to Book Value,
Dividend Payout Ratio, Share Price.
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ABSTRAK

DICKY ARDIANSYAH. 3021411019. PENGARUH RASIO NILAI PASAR
TERHADAP HARGA SAHAM (Studi Pada Perusahaan Sub Sektor Bank
yang Terdaftar di BEI Tahun 2013-2017).

Penelitian ini bertujuan untuk menganalisis pengaruh Rasio Nilai Pasar
terhadap Harga Saham perusahaan di pasar modal Indonesia khususnya pada
perusahaan sub sektor Bank. Variabel independen yang digunakan adalah rasio nilai
pasar meliputi Earning Per Share, Price Earning Ratio, Price to Book Value, dan
Dividend Payout Ratio sedangkan variabel dependen yang digunakan adalah Harga
Saham.

Penelitian ini adalah penelitian kuntitatif dengan populasi semua
perusahaan sub sektor Bank yang terdaftar di Bursa Efek Indonesia (BEI) sebanyak
43 perusahaan, dan data ini diperoleh melalui situs www.idx.co.id. Teknik
pengambilan sampel yang digunakan adalah purposive sampling dengan
mengambil sampel perusahaan sebanyak 8 (delapan) perusahaan yang memenuhi
kriteria yang telah ditentukan.

Berdasarkan hasil penelitian yang dilakukan oleh penulis disimpulkan
bahwa secara parsial Earning Per Share dan Price to Book Value berpengaruh
positif dan signifikan terhadap Harga Saham. Variabel Price Earning Ratio dan
Dividend Payout Ratio secara parsial berpengaruh positif tidak signifikan terhadap
Harga Saham.. Secara simultan Earning Per Share, Price Earning Ratio, Price to
Book Value dan Dividend Payout Ratio berpengaruh positif dan signifikan terhadap
Harga Saham.

Kata Kunci : Earning Per Share, Price Earning Ratio, Price to Book Value,
Dividend Payout Ratio, Harga Saham.
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