ABSTRAK

Moh llwan (2018), Analisis Pengaruh Nilai Buku Perlembar Saham, Earning Per
Share dan Price Earning Ratio terhadap Harga Saham pada Perusahan Rokok
yang terdaftar di Bursa Efek Indonesia Tahun Periode 2012-2016. Dibawah
bimbingan Dr. Chairul Anam, Drs. Ec., M.Kes dan Drs. Bambang Sudarsono, MM.

Penelitian ini bertujuan untuk mengetahui pengaruh nilai buku perlembar
saham, earning per share dan price earning ratio terhadap harga saham pada
Perusahan Rokok yang terdaftar di Bursa Efek Indonesia tahun periode 2012-
2016, baik secara simultan maupun secara parsial. Peneltian ini adalah penelitian
kuantitatif. Pengambilan sampel dalam penelitian ini menggunakan tekhnik
sampling jenuh, dimana semua populasi digunakan sebagai sampel. Perusahaan
yang menjadi populasi sekaligus sampel sebanyak 4 perusahaan rokok. Pengujian
yang dilakukan menggunakan metode analisis linier berganda

Hasil penelitian ini menunjukkan bahwa nilai koefisien determinasi (R?)
sebesar 0,962 atau 96,2%, hasil ini menunjukkan bahwa variabel nilai buku
perlembar saham, earning per share dan price earning ratio dapat menjelaskan
variabel harga saham sebesar 96,2% dan sisanya 3,8% dijelaskan oleh variabel
lain yang tidak dteliti pada penelitian ini. Berdasarkan uji simultan, variabel nilai
buku perlembar saham, earning per share dan price earning ratio berpengaruh
signifikan terhadap harga saham. Berdasarkan uji parsial, variabel nilai buku
perlembar saham berpengaruh positif signifikan terhadap harga saham, variabel
earning per share berpengaruh negatif signifikan terhadap harga saham dan
variable price earning ratio tidak berpengaruh signifikan terhadap harga saham.

Kata Kunci: Nilai Buku Perlembar Saham, Earning Per Share, Price Earning Ratio
dan Harga Saham
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ABSTRACT

Moh llwan (2018), Analysis Of Book Value Share, Earning Per Share and Price
Earning Ratio To Stock Price On Cigarette Company Listed On Indonesia Stock
Exchange (BEI) Period 2012-2016. Under the guidance of Dr. Chairul Anam, Drs.
Ec., M.Kes and Drs. Bambang Sudarsono, MM.

This study aim to know influence of book value share, earning per share
and price earning ratio to stock price on cigarette companies listed on indonesia
stock exchange (BEI) period 2012-2016, either simultaneously or partially. This
research is quantitative research. Sampling in this research using saturated
sampling technique, where all population is used as sample. Companies that
become population as well as sample of 4 sigarette companies. The test is done
using multiple linear analysis method.

The results of this study indicate that the value of determination coefficient
(R?) of 0.962 or 96,2%, this result indicates that variable of book value share,
earnings per share and price earnings ratio can explain variable of stock price
amount to 96,2% and the rest is 3,8% explained by other variable which not
research in this research. Based on simultaneous test, variable of book value
share, earnings per share and price earning ratio have significant effect to stock
price. Based on the partial test, book value share has significant positive effect on
the stock price, earning per share variable has significant negative effect on stock
prices and variable price earning ratio does not significant affect on the stock price.

Keywords: Book Value Share, Earning Per Share, Price Earning Ratio and Stock
Pric
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