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ABSTRAK 

Terdapat beberapa alternatif pendanaan bagi keberlangsungan usaha suatu 
perusahaan go public. Dalam pengelolaan perusahaan publik, harga saham dapat 
dikatakan sebagai indikator keberhasilan atau cermin dari kinerja perusahaan. 
Perusahaan yang memiliki harga saham tinggi dianggap mempunyai kinerja yang 
lebih bagus. Analisis keuangan terhadap suatu laporan keuangan perusahaan 
sangat berguna bagi para investor untuk melakukan perencanaan dalam investasi 
di suatu perusahaan. 

Penelitian ini menggunakan metode kuantitatif dengan variabel 
independen yaitu Return on Assets (ROA), Price Earning Ratio (PER), Current 
Ratio, Earning Per Share (EPS), Debt to Equity Ratio (DER), Price to Book 
Value (PBV), dan Net Profit Margin (NPM) serta variabel dependen yaitu Harga 
Saham. Sampel yang digunakan adalah perusahaan yang tergabung dalam indeks 
Kompas 100 dan terdaftar di Bursa Efek Indonesia (BEI) berturut-turut selama 
periode 2009-2013. Model analisis yang digunakan adalah analisis regresi linier 
berganda (multiple regression analysis).  

Hasil penelitian, menyimpulkan bahwa variabel-variabel tersebut, secara 
simultan variabel Return on Assets (ROA), Price Earning Ratio (PER), Current 
Ratio, Earning Per Share (EPS), Debt to Equity Ratio (DER), Price to Book 
Value (PBV), dan Net Profit Margin (NPM) berpengaruh signifikan terhadap 
perubahan harga saham. Secara parsial variabel Return on Assets (ROA), Earning 
Per Share (EPS), Debt to Equity Ratio (DER), Price to Book Value (PBV), dan 
Net Profit Margin (NPM) mempunyai pengaruh signifikan terhadap perubahan 
harga saham.  

 

Kata kunci : Current Ratio, ROA, Harga Saham dan Kompas 100. 
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ABSTRACT 

There are several alternative funding for a business of go public company. 
The stock price can be regarded as an success company. Companies that have 
value of a high stock price instead have better performance. A financial analysis is 
useful for investors to investing by investor. 

This study using quantitative methods to the independent variables are the 
Return on Assets (ROA), Price Earning Ratio (PER), Current Ratio, Earning Per 
Share (EPS), Debt to Equity Ratio (DER), Price to Book Value (PBV), and Net 
Profit Margin (NPM) and the dependent variable is the stock price. The sample 
used is a company incorporated in the Kompas 100 index and listed on the 
Indonesia Stock Exchange (BEI) during 2009-2013. The analysis model used is 
multiple linear regression analysis (multiple regression analysis). 

The results of the study, concluded that these variables, in simultaneously 
Return on Assets (ROA), Price Earning Ratio (PER), Current Ratio, Earning Per 
Share (EPS), Debt to Equity Ratio (DER), Price to Book Value (PBV), dan Net 
Profit Margin (NPM) have a significant effect on stock price changes .In partial 
Return on Assets (ROA), Earning Per Share (EPS), Debt to Equity Ratio (DER), 
Price to Book Value (PBV), dan Net Profit Margin (NPM) has significant 
influence on stock price movements.  

 

 
Keywords: Current Ratio, ROA, Harga Saham dan Kompas 100. 
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