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MOTTO 

 

“Karena sesungguhnya sesudah kesulitan itu ada kemudahan” 

(QS. Al-Insyirah 94:5) 

 

“Barangsiapa menginginkan kebahagiaan di dunia dan di akhirat maka haruslah 

memiliki banyak ilmu.” 

(HR. Ibnu Asakir) 

 

“If you can dream it, you can do it!” 

 

“Nothing is impossible, beyond determination” 
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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh variabel Earning Per 
Share (EPS), Dividend Per Share (DPS), dan Price Earning Ratio (PER) terhadap 
harga saham. Sampel penelitian ini berjumlah 16 pada perusahaan manufaktur 
yang terdaftar di Bursa Efek Indonesia (BEI) dengan jumlah data sebanyak 64 
dengan periode tahun 2010-2013. Data yang digunakan berasal dari ICMD 
(International Capital Market Directory) yang diambil di Universitas 
Muhammadiyah Surakarta. 

Teknik pengambilan sampel menggunakan teknik purposive sample atau 
pengambilan data sesuai dengan kriteria yang dipakai di dalam penelitian ini. 
Metode analisis penelitian yang digunakan dengan analisis deskriptif, analisis 
regresi linier berganda, pengujian asumsi klasik digunakan untuk menilai 
keabsahan persamaan regresi meliputi uji normalitas, uji multikolinearitas, uji 
autokorelasi, dan uji heterokesdatisitas. Selain itu terdapat juga uji hipotesis 
dengan menggunakan uji t, uji F pada level signifikan 0,05 dan koefisien 
determinasi. 

Berdasarkan hasil analisis Uji F yang telah dilakukan, variabel Earning 
Per Share (EPS), Dividend Per Share (DPS), dan Price Earning Ratio (PER) 
secara bersama-sama berpengaruh terhadap harga saham karena nilai F hitung 
sebesar 251,743 dengan nilai signifikansi 0,000. Ini menunjukkan bahwa nilai 
hitung signifikan jauh lebih kecil daripada nilai signifikan standar yang telah 
ditentukan. Berdasarkan hasil koefisien determinasi yang telah dilakukan dapat 
diperoleh gasil nilai sebesar 0,926. Artinya 92,6% harga saham dapat dipengaruhi 
oleh variabel Earning Per Share (EPS), Dividend Per Share (DPS), dan Price 
Earning Ratio (PER). Sedangkan sisanya 7,4% dipengaruhi oleh variabel atau 
faktor-faktor yang lain. 

 
Kata kunci:  Earning Per Share (EPS), Dividend Per Share (DPS), Price 

Earning Ratio (PER), Harga Saham. 
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ABSTRACT 
 
 This study aims to determine the effect of variable Earning Per Share 
(EPS) Dividend Per Share (DPS), and Price Earning Ratio (PER) on stock prices. 
The research sample totaled 16 in companies listed on the Indonesian Stock 
Exchange (BEI) by the amount of data as much as 64 to the period 2010-2013. 
The data used came from ICMD (International Capital Market Directory) taken 
at the Muhammadiyah University of Surakarta. 
 The sampling technique used purposive sampling techniques or retrieval 
of data in accordance with the criteria used in this study. The method of analysis 
used in this study with descriptive analysis, multiple linear regression analysis, 
the classical assumption test is used to assess the validity of the regression 
equation including normality test, multicollinearity test, autocorrelation test, and 
test heterokesdatisitas. In addition there is also a hypothesis test using t test, F 
test at the significant level of 0.05 and a coefficient of determination. 
 Based on the analysis F test has been done, the variable Earning Per 
Share (EPS) Dividend Per Share (DPS), and Price Earning Ratio (PER) jointly 
effect on stock prices as calculated F value of 251.743 with a significance value of 
0.000. This indicates that the calculated value is much less significant than the 
significant value of the specified standard. Based on the coefficient of 
determination that has been done can be obtained gasil value of 0.926. That is 
92.6% stock price may be affected by variables Earning Per Share (EPS) 
Dividend Per Share (DPS), and Price Earning Ratio (PER). While the remaining 
7.4% is influenced by variables or other factors. 
 
Keywords: Earning Per Share (EPS) Dividend Per Share (DPS), Price Earning                  
    Ratio (PER), Price Stock. 


