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ABSTRACT

Mawar Maria Tobing. 312.12.11.055. Analysis of the Factors Playing a Role in
the Increase of the Stock Prices of Mining Companies Listed on Indonesia
Stock Exchange of 2010-2014

This Sudy analyzes the effects of profitability ratios such as Return On
Investment (ROI), Earning Per Share (EPS), Return On Asset (ROA), and
currency exchange rate on mining companies listed on the Indonesia Sock
Exchange. USD/IDR currency exchange rate plays a crucial role in the
establishment of corporate profits, but it is hard to maintain its stability in any
economic system. Capital market actors are cautious in their investment if the
currency is not stable. Profitability ratio is the ability of a company to produce
net margin. With thisratio, investors that will enter the trade in the capital market
can have a real description of certain company’s condition through ratios that are
calculated based on financial data published by that company. This data is
obtained from Indonesia Stock Exchange from the website www.idx.co.id.
Purposive sampling is the sampling technique used in this study, in which the
sample consists of 6 (six) mining companies that have met the predetermined
criteria.

To analyze the effects of Return On Investment, Earning Per Share,
Return On Asset, and USD/IDR currency exchange rate, the current writer uses
multiple linear regressions. The statistic test shows that Return On Investment
(RQI), Earning Per Share (EPS), Return On Asset (ROA), and USD/IDR currency
exchange rate simultaneously and positively affect stock price. Partially, Earning
Per Share (EPS) has positive and significant effect on stock price, while Return
On Investment (ROI), Return On Asset (ROA), and USD/IDR currency exchange
rate has negative and insignificant effects on the stock price of the mining

companies listed on Indonesia Sock Exchange.

Keywords : Return On Investment (ROI), Earning Per Share (EPS), Return On
Asset (ROA), USD/IDR currency exchange rate, Stock Price.
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ABSTRAK

Mawar Maria Tobing. 312.12.11.055.2016. Analisis Faktor-Faktor Yang
Berperan Penting Dalam Peningkatan Harga Saham Perusahaan
Pertambangan Yang Terdaftar di Bursa Efek Indonesia Tahun 2010-2014.

Penelitian ini menganalisis pengaruh Rasio-rasio Profitabilitas seperti
Return On Investment (ROI), Earning Per Share (EPS), Return On Asset (ROA)
dan Nila Tukar/Kurs. Pada perusahaan pertambangan yang terdaftar di Bursa
Efek Indonesia. Nilai Tukar/Kurs USD/IDR sangat berperan dalam pembentukan
keuntungan perusahaan, namun cenderung sulit dipertahankan kestabilannya
dalam sistem perekonomian manapun.

Rasio keuangan (Profitabilitas) yaitu kemampuan perusahaan untuk
menghasilkan laba bersih. Dengan adanya rasio profitabilitas, maka para investor
yang akan melakukan perdagangan di pasar modal dapat memiliki gambaran real
tentang kondisi perusahaan tertentu melalui rasio-rasio yang dihitung berdasarkan
data keuangan yang dipublikasikan oleh perusahaan tersebut.

Data ini diperoleh dari Bursa Efek Indonesia mealui situs
www.idx.co.id. Teknik pengambilan sampel yang digunakan adalah purposive
samplingdengan mengambil sampel perusahaan pertambangan sebanyak 6 (enam)
perusahaan yang memenuhi kriteria yang telah ditentukan. Analisis yang
digunakan untuk menunjuukan pengaruh antara Return On Investment, Earning
Per Share, Return On Asset, dan Nilai Tukar/Kurs USD/IDR digunakan analisis
regresi linear berganda. Hasil uji statistic menunjukkan bahwa Return On
Investmen (ROI), Earning Per Share (EPS) Return On Asset(ROA) dan
NilaiTukar/Kurs USD/IDR secara simultan berpengaruh positif dan signifikan
terhadap harga saham. Secara parsia earning per share (EPS) berpengaruh positif
dan signifikan terhadap harga saham, sedangkan Return On Investment (ROI),
Return On Asset (ROA) dan Nilai Tukar/Kurs USD/IDR berpengaruh negatif
tidak signifikan terhadap harga saham perusahaan pertambangan yang terdaftar di
Bursa Efek Indonesia.

Kata Kunci : Return On Investment (ROI), Earning Per Share (EPS), Return
On Asset (ROA), Nilai Tukar/KursUSD/IDR, Harga Saham.
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