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ABSTRACT

Gun-Gun Gunawan. 302 12 11 038. The Effect Analysis of Return On Assets
(ROA), Return On Equity (ROE), Price Earning Ratio (PER), and Earning Per
Share (EPS) to the Stock Price at PT. Bank Negara Indonesia Thk Period 2008
until 2015.

The background of this study is the phenomenon that most of the stock
price at PT. Bank Negara Indonesia Tbk has been influenced by ROA, ROE, PER
and EPS that the up and down of ROA, ROE, PER, and EPS will influence the
increasing and reduction of stock price at PT. Bank Negara Tbk. This purpose of
the research are to study and analysis the effect of ROA, ROE, PER, and EPS to
stock price at PT. Bank Negara Indonesia Tbk period 2008 until 2015.

This study is the descriptive quantitative research by using 32 sampling,
documentation technique which has been taken by publication data from financial
report PT. Bank Negara Indonesia Tbk. Sampling technique using saturated
sampling technique. The independent variable research consist of ROA, ROE,
PER, and EPS, dependent variable is stock price PT. Bank Negara Indonesia Thk
period 2008 until 2015. Testing instrument has using software SPSS 20.0. the
method of data analysis using descriptive statistic analysis, classic assumption
test and multiple linier regression including testing t, testing f and R?.

The result of this research shows that ROA is very high , the level of ROE
is very high, the level of PER is high, the level of EPSis high and the stock price
islow. ROA variable (X1) has effect partially to the stock price variable (Y), ROE
variable (X2) has not effect partially to the stock price variable (Y), PER variable
(X3) has effect partially to stock price variable (Y), and EPS variable (X4) has
effectpartially to stock price variable (Y).The test result has shown that
independent variable influence dependent variable together or simultaneoudly.
The testing result of coefficient determination (R2) has shown that the stock price
can be explained by ROA, ROE, PER, and EPS variable as much as 0,842 or
84,2%, the other one 15,8% can be explained by another variable out of the
research variable.

Keywords : Return On Assets (ROA), Return On Equity (ROE), Price Earning
Ratio (PER), Earning Per Share (EPS) and Stock Price.
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ABSTRAK

Gun-Gun Gunawan. 302 12 11 038. Analisis Pengaruh Return On Assets
(ROA), Return On Equity (ROE), Price Earning Ratio (PER), dan Earning
Per Share (EPS) terhadap Harga Saham PT. Bank Negara Indonesia Tbk
Periode 2008 sampai 2015

Penelitiaan ini dilatarbelakangi oleh berdasarkan fenomena yang
menunjukkan bahwa Harga Saham di PT. Bank Negara Indonesia Tbk sebagian
besar dipengaruhi oleh ROA, ROE,PER dan EPS, dimana kenaikan dan
penurunan ROA, ROE, PER dan EPS akan mempengaruhi kenaikan dan
penurunan Harga Saham PT. Bank Negara Indonesia Tbk.Penédlitian ini bertujuan
untuk mengkaji dan menganalisis pengaruh ROA, ROE, PER, dan EPS terhadap
Harga Saham PT. Bank Negara Indonesia Thk Periode 2008 sampai 2015.

Penelitian ini merupakan penelitian deskriptif kuantitatif dengan jumlah
sebanyak 32 sampel, menggunakan teknik dokumentasi dengan memperoleh data
publikasi dari laporan keuangan PT. Bank Negara Indonesia Tbk. Sedangkan
tehnik pengambilan sampel menggunakan tehnik sampling jenuh. Pada penelitian
ini variabel bebasnya terdiri dariROA, ROE, PER, dan EPS, sedangkan variabel
terikatnya adalah Harga Saham PT. Bank Negara Indonesia Thk Periode 2008
sampai 2015. Pengujian instrumen menggunakan software SPSS 20.0. Sedangkan
metode analisis data menggunakan analisis statistik deskriptif, uji asums klasik
dan regresi linier berganda yang meliputi uji t, uji F dan R.

Hasil penelitian menunjukkanROA sangat tinggi, tingkat ROE sangat
tinggi, tingkat PER tinggi, tingkat EPS tinggi dan Harga Saham sangat rendah.
Variabel ROA (X1) berpengaruh secara parsia terhadap variabel Harga Saham
(Y), variabel ROE (X) tidak berpengaruh secara parsia terhadap variabel Harga
Saham (YY), variabel PER (X3) berpengaruh secara parsial terhadap variabel Harga
Saham (YY) dan variabel EPS (X4) berpengaruh secara parsia terhadap variabel
Harga Saham (). Hasil uji F menunjukkan bahwa variabel independen secara
bersama-sama atau simultan mempengaruhi variabel dependen secara
signifikan.Hasil uji koefisen determinasi (R?) menunjukkanbahwa harga
sahamdapat dijelaskan oleh variabel ROA, ROE, PER, dan EPS sebesar 0,842 atau
84,2%, sisanya 15,8% dapat dijelaskan oleh variabel lain diluar dari variabel
penelitian.

Kata kunci :Return On Assets (ROA), Return On Equity (ROE), Price Earning
Ratio (PER), Earning Per Share (EPS) dan Harga Saham.
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