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ABSTRAK

Penelitian ini bertujuan untuk menguji bagaimana pengaruh Return On
Assets (ROA), Price Earning Ratio (PER), Dividend Payout Ratio (DPR), serta
Nilai Tukar Rupiah atas Dollar AS terhadap Harga Saham pada perusahaan
sektor perdagangan, jasa dan investasi yang terdaftar di Bursa Efek Indonesia
tahun 2014-2018.

Penelitian ini menggunakan jenis penelitian asosiatif pendekatan
kuantitatif, diukur dengan menggunakan metode berbasis regresi data panel
dengan Eviews versi 11. Populasi dari penelitian ini adalah perusahaan sektor
perdagangan, jasa dan investasi yang terdaftar di Bursa Efek Indonesia (BEI)
tahun 2014 sampai dengan tahun 2018. Sampel ditentukan berdasarkan metode
purpose sampling, dengan jumlah sampel sebanyak 25 perusahaan sehingga
total observasi dalam penelitian ini sebanyak 125 observasi. Data yang
digunakan dalam penelitian ini berupa data sekunder. Teknik pengumpulan data
menggunakan metode dokumentasi melalui situs resmi IDX: www.idx.co.id.
Pengujian hipotesis dengan menggunakan uji t.

Hasil penelitian membuktikan bahwa Return On Assets (ROA) dan
Price Earning Ratio (PER) berpengaruh terhadap Harga Saham pada perusahaan
sektor perdagangan, jasa dan investasi yang terdaftar di BEI periode 2014-2018;
sedangkan Dividend Payout Ratio (DPR) dan Nilai Tukar Rupiah atas Dollar
AS terbukti tidak memberikan pengaruh terhadap Harga saham.

Kata Kunci : Harga Saham, Return On Assets (ROA), Price Earning Ratio
(PER), Dividend Payout Ratio (DPR), Nilai Tukar Rupiah atas
Dollar AS
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THE EFFECT OF RETURN ON ASSETS (ROA), PRICE EARNING
RATIO (PER), DIVIDEND PAYOUT RATIO (DPR) AND RUPIAH
EXCHANGE RATE OVER THE US DOLLAR
(Empirical Study On Sector Corporate Trade, Services and Investment
Listed on the Indonesia Stock Exchange Period 2014-2018)

ABSTRACT

This study aimed to examine the effect of Return On Assets (ROA), Price
Earning Ratio (PER), Dividend Payout Ratio (DPR) and Rupiah exchange rate
over the US Dollar on stock prices in trading, service and investment sector
companies listed on the Indonesia Stock Exchange (IDX) during 2014-2018.

This research used associative quantitative approach, which is
measured using panel data regression based method with E-views 11. The
population of this study are trading, service and investment sector companies
that listed on Indonesian Stock Exchange (IDX) during 2014-2018. The sample
was determined by purposive sampling method on 25 listed companies, with a
total of 125 observations. The data used in this study are secondary data. Data
was collected by Indonesian Stock Exchange (IDX) official website
ww.idx.co.id. Hypothesis testing are using t test, F-statistic test and the
coefficient of determination test.

The study resulted in Return On Assets (ROA) and Price Earning Ratio
(PER) affect the stock prices of trading, service and investment companies
listed on the Indonesia Stock Exchange (IDX) in 2014-2018; while Dividend
Payout Ratio (DPR) and Rupiah exchange rate over the US Dollar not affect
the stock prices.

Keywords: Stock Price, Return On Assets (ROA), Price Earning Ratio (PER),
Dividend Payout Ratio (DPR), Rupiah exchange rate over the US
Dollar
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