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Abstrak

Penelitian ini dilakukan untuk menguji pengaruh Earning Per Share (EPS), Price
Earning Ratio (PER), Debt To Equity Ratio (DER), dan Book Value per Share
(BVS) terhadap harga saham index LQ45 di Bursa Efek Indonesia (BEI) periode
2014 — 2016. Penelitian ini menggunakan data sekunder yang diperoleh dari
laporan keuangan perusahaan terpublikasi di Bursa Efek Indonesia (BEI). Teknik
analisis yang digunakan adalah regresi linier, sementara uji hipotesis
menggunakan uji — t serta uji F dengan tingkat signifikansi 0,05. Pengujian asumsi
klasik yang digunakan dalam penelitian ini  meliputi uji normalitas,
multikolinearitas, heteroskedastisitas dan autokorelasi. Hasil penelitian ini
menunjukan bahwa Earning Per Share (EPS), Price Earning Ratio (PER), dan
Book Value per Share (BVS) berpengaruh positif dan signifikan terhadap harga
saham index LQ45. Sedangkan, Debt to Equity Ratio (DER) menunjukan
pengaruh negatif dan signifikan terhadap harga saham index LQ45. Secara
simultan terdapat pengaruh signifikan antara Earning Per Share (EPS), Price
Earning Ratio (PER), Debt to Equity Ratio (DER) dan Book Value per Share
(BVS) terhadap harga saham index LQ45.

Kata kunci : Harga saham, Earning Per Share (EPS), Price Earning Ratio (PER),
Debt to Equity Ratio (DER), Book Value per Share (BVS).
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THE INFLUENCE OF EARNING PER SHARE (EPS), PRICE EARNING
RATIO (PER), DEBT TO EQUITY RATIO (DER), AND BOOK VALUE
PER SHARE (BVS) ON SHARE PRICE OF COMPANIES LISTED
ON LQ45 INDEX IN INDONESIA STOCK EXCHANGE (IDX)
PERIOD 2014-2015

Abstract
This research is conducted to test the influence of Earning Per Share (EPS), Price
Earning Ratio (PER), Debt To Equity Ratio (DER), and Book Value per Share
(BVS) on stock price of LQ45 index in Indonesia Stock Exchange (IDX) period
2014-2016. This research used secondary data obtained from the published
company’s financial reports on Indonesia Stock Exchange (IDX). Analysis
techniques used was linear regression, while hypothesis test used were t-test and
F-test with level of significance 0,05. Classic assumption test used in this research
include normality test, multycolinearity, heteroscedasticity and autocorrelation.
The result of this research showed that Earning Per Share (EPS), Price Earning
Ratio (PER) and Book Value per Share (BVS) have a positive and significant
effect toward share prices on LQ45 index. Meanwhile, Debt to Equity Ratio
(DER) showed negative effect and significant effect toward share price on LQ45
index. Simultaneously there was significant influence between Earning Per Share
(EPS), Price Earning Ratio (PER), Debt to Equity Ratio (DER) and Book Value
per Share (BVS) to stock price on LQ45 index.

Keyword : Stock Price, Earning Per Share (EPS), Price Earning Ratio (PER),
Debt to Equity Ratio (DER), Book Value per Share (BVS).
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