ABSTRACT

Totok Budi Saputro, Influence Earning Per Share (EPS) and Return On Investment
(ROI) Toward stock prices the Perceived Risk Stock For Moderation Variable In Sub Sector
Coal Mining Company Listed On the Indonesia Stock Exchange at 2010-2014. Under the
Guidance Mrs. Hj. Evaliati Amaniyah, S.E., M.S.M and Mrs. Purnamawati, S.E., M.Si

The purpose of this research is to find out Influence Earning Per Share and Earning
Per Share the Perceived Risk Stock for Moderation Variable toward stock price, influence
Return On Investment and Return On Investment the Perceived Risk Stock for Moderation
Variable toward stock price in sub sector coal mining company listed on the indonesia stock
exchange at 2010-2014,either partis| or simultaneously toward stock price

This study uses a quantitative approach and using secondary data by using
purposive sampling in order to obtain a sample of 12 companies out of a total population of
16 companies. This research technique using Moderated Regression Analysis (MRA).

Based on the research results, partially Earning Per Share (EPS) significantly
influence the company's stock price Coal Mining Sub-Sector Listed in Indonesia Stock
Exchange at 2014 to 2015, with a significant value of 0.017. Earning Per Share (EPS), which
is moderated by the Perceived Risk Stock significant influence to the company's stock price
Coal Mining Sub-Sector Listed in Indonesia Stock Exchange at 2014 to 2015, with a
significant value of 0.017. Simultaneously Earning Per Share (EPS) and Earning Per Share
(EPS), which is moderated by the Perceived Risk Stock significantly influence the company's
stock price Coal Mining Sub-Sector Listed in Indonesia Stock Exchange at 2014 to 2015,
with significant value 0.000.

Partially Return On Investment (ROI) are not significantly influence the company's
stock price Coal Mining Sub-Sector Listed in Indonesia Stock Exchange Year 2014-2015,
with significant value 0.074. Return On Investment (ROI) moderated by Perceived Risk
Stock are not significant to the company's stock price Coal Mining Sub-Sector Listed in
Indonesia Stock Exchange at 2014-2015, with significant value of 0.165. Simultaneously
Return On Investment (ROI) and Return On Investment (ROI) moderated by Perceived Risk
Stocks significant effect on the company's stock price Coal Mining Sub-Sector Listed in
Indonesia Stock Exchange Year 2014 to 2015, with significant value 0.000

Keywords: Earning Per Share (EPS), Return On Investment (ROI), Perceived Risk
Stocks, Stock Price



ABSTRAK

Totok Budi Saputro, Pengaruh Earning Per Share (EPS) dan Return On Investment
(ROI) Terhadap Harga Saham dengan Perceived Risk Saham Sebagai Variabel Moderasi
Pada Perusahaan Pertambangan Sub Sektor Batubara yang Terdaftar di Bursa Efek
Indonesia Tahun 2014-2015. Dibawah bimbingan Ibu Hj. Evaliati Amaniyah, S.E., M.S.M.
dan Ibu Purnamawati, S.E., M.Si.

Tujuan penelitian ini adalah untuk mengetahui pengaruh Earning Per Share (EPS)
dan Earning Per Share (EPS) yang dimoderasi oleh Perceived Risk Saham sebagai variabel
moderasi terhadap harga saham, pengaruh Return On Investment (ROI) dan Return On
Investment (ROI) yang dimoderasi oleh Perceived Risk Saham sebagai variabel moderasi
terhadap harga saham Pada Perusahaan Pertambangan Sub Sektor Batubara yang
Terdaftar di Bursa Efek Indonesia Tahun 2014-2015, baik secara parsial maupun secara
simultan terhadap harga saham.

Penelitian ini menggunakan pendekatan kuantitatif dan menggunakan data sekunder
dengan menggunakan purposive sampling sehingga diperoleh sampel 12 perusahaan dari
jumlah populasi sebanyak 16 perusahaan. Teknik penelitian ini menggunakan Moderated
Regression Analysis (MRA).

Berdasarkan hasil penelitian, secara parsial Earning Per Share (EPS) berpengaruh
signifikan terhadap harga saham perusahaan Pertambangan Sub Sektor Batubara yang
Terdaftar di Bursa Efek Indonesia Tahun 2014-2015, dengan nilai signifikan 0,017. Earning
Per Share (EPS) yang dimoderasi oleh Perceived Risk Saham bepengaruh signifikan
terhadap harga saham perusahaan Pertambangan Sub Sektor Batubara yang Terdaftar di
Bursa Efek Indonesia Tahun 2014-2015, dengan nilai signifikan 0,000. Secara simultan
Earning Per Share (EPS) dan Earning Per Share (EPS) yang dimoderasi oleh Perceived
Risk Saham berpengaruh signifikan terhadap harga saham perusahaan Pertambangan Sub
Sektor Batubara yang Terdaftar di Bursa Efek Indonesia Tahun 2014-2015, dengan nilai
signifikan 0,000.

Secara parsial Return On Investment (ROI) tidak berpengaruh signifikan terhadap
harga saham perusahaan Pertambangan Sub Sektor Batubara yang Terdaftar di Bursa Efek
Indonesia Tahun 2014-2015, dengan nilai signifikan 0,074. Return On Investment (ROI)
yang dimoderasi oleh Perceived Risk Saham tidak bepengaruh signifikan terhadap harga
saham perusahaan Pertambangan Sub Sektor Batubara yang Terdaftar di Bursa Efek
Indonesia Tahun 2014-2015, dengan nilai signifikan 0,165. Secara simultan Return On
Investment (ROI) dan Return On Investment (ROI) yang dimoderasi oleh Perceived Risk
Saham berpengaruh signifikan terhadap harga saham perusahaan Pertambangan Sub
Sektor Batubara yang Terdaftar di Bursa Efek Indonesia Tahun 2014-2015, dengan nilai
signifikan 0,000

Kata kunci : Earning Per Share (EPS), Return On Investment (ROI), Perceived Risk
Saham, Harga Saham
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