Abstrak

Penelitian ini bertujuan untuk membuktikan bahwa Return on Equity (ROE), Current Ratio
(CR), Earning Per Share (EPS), Price Earning Ratio (PER), dan Firm Size, berpengaruh
terhadap Harga Saham secara Parsial dan Simultan pada Perusahaan Property dan Real Estate
yang terdaftar di Bursa Efek Indonesia. Penelitian ini menggunakan jenis penelitian Causal
Explanatory yang menjelaskan hubungan antara variabel dan pengujian hipotesis yang telah
dirumuskan sebelumnya dan bertujuan untuk menjelaskan berbagai kejadian dan fenomena
penelitian. Sampel dalam penelitian ini adalah Perusahaan Property dan Real Estate yang
terdaftar di Bursa Efek Indonesia dan mem-publish laporan keuangannya secara berkala dan
data lengkap yang dibutuhkan peneliti selama tahun 2013-2017. Dalam penelitian ini teknik
analisa data menggunakan Uji Asumsi Klasik dan Analisa Regresi Linear Berganda. Hasil
penelitian menunjukkan bahwa Return on Equity (ROE), Current Ratio (CR), Earning Per
Share (EPS) memiliki pengaruh terhadap harga saham, sedangkan Price Earning Ratio (PER),
dan Firm Size tidak memiliki pengaruh terhadap harga saham, sedangkan secara simultan
seluruh variabel Return on Equity (ROE), Current Ratio (CR), Earning Per Share (EPS), Price
Earning Ratio (PER), dan Firm Size memiliki pengaruh terhadap harga saham.

Kata Kunci : Return on Equity (ROE), Current Ratio (CR), Earning Per Share (EPS), Price
Earning Ratio (PER), dan Firm Size dan Harga Saham.
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Abstract

This study aims to prove that Return on Equity (ROE), Current Ratio (CR), Earning Per Share
(EPS), Price Earning Ratio (PER), and Firm Size, affect Partially and Simultaneous Stock
Prices of Property and Real Companies Estate listed on the Indonesia Stock Exchange. This
study uses a type of Causal Explanatory research that explains the relationship between
variables and testing hypotheses that have been formulated previously and aims to explain
various research events and phenomena. The samples in this study are Property and Real
Estate Companies listed on the Indonesia Stock Exchange and publish their financial
statements periodically and complete data needed by researchers during 2013-2017. In this
study the data analysis technique used the Classical Assumption Test and Multiple Linear
Regression Analysis. The results showed that Return on Equity (ROE), Current Ratio (CR),
Earning Per Share (EPS) had an influence on stock prices, while Price Earning Ratio (PER)
and Firm Size had no effect on stock prices, while simultaneously all variables Return on Equity
(ROE), Current Ratio (CR), Earning Per Share (EPS), Price Earning Ratio (PER), and Firm
Size have an influence on stock prices.

Keywords: Return on Equity (ROE), Current Ratio (CR), Earning Per Share (EPS), Price
Earning Ratio (PER), and Firm Size and Stock Prices.
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