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ABSTRACT

Basically the stock price as an indicator of corporate value, always changes
every day, even every second. The ability of managers in managing assets in
investment that will generate profits for the company has an important role to the
company’s performance to increase profits, so the ratio of Return On Investment can
be used as an indicator in assessing the company’s pereformance. Earning Per Share
(EPS) or earnings is the amount of revenue earned in one period for each share
outstanding. This study aims to determine the effect of simultaneous Return On
Investment, Earning Per Share, and Dividen Per Share on stock price on property
companies listed on the Indonesia Stock Exchange period 2014-2016, and to
determine the effect of perceived Return On Investment, Earning Per Share, and
Dividen Per Share to share price at property companies listed in Indonesia Stock
Exchange period 2014-2016.

Type of research conducted is eksplantori research. The population of this
study are 49 property companies listed on the Indonesia Stock Exchange period
2014-2016, and for sample taken 5 property companies with certain criteria. The
data collected is closing stock price data in period 2014-2016 as well as data Return
On Investment, Earning Per Share, and Dividen Per Share. The research method to
be used is multiple liniear regression.

The results of this study indicate that (1) Return On Investment, Earning Per
Share, and Dividen Per Share variables simultaneously affect the propert stock price
listed on the Indonesia Stock Exchange period 2014-2016; (2) Return On Investment
variable has a significant sffect partially to Share Price of property company listed in
Indonesia Stock Exchange period 2014-2016, but has negative direction of influence;
(3) Earning Per Share variable significantly partially to Property stock price listed in
Indonesia Stock Exchange period 2014-2016 and has a positive influence direction;
(4) Dividen Per Share variable partially does not have a significant effect on Share
Price of Property company listed in Indonesia Stock Exchange period 2014-2016.

Keywords : Share Price, Return On Investment, Earning Per Share, Dividen Per
Share
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RINGKASAN

Pada dasarnya harga saham sebagai indikator nilai perusahaan selalu
mengalami perubahan setiap hari, bahkan setiap detik. Kemampuan manajer dalam
mengelola asset dalam investasi yang akan menghasilkan laba bagi perusahaan
mempunyai peran penting terhadap kinerja perusahaan untuk meningkatkan
keuntungan, sehingga rasio Return On Investment dapat dijadikan indikator dalam
menilai kinerja perusahaan. Earning Per Share (EPS) atau laba saham adalah jumlah
pendapatan yang diperoleh dalam satu periode untuk setiap lembar saham yang
beredar. Penelitian ini bertujuan untuk mengetahui pengaruh secara simultan Return
On Investment, Earning Per Share, dan Dividen Per Share terhadap Harga Saham
pada perusahaan Property yang terdaftar di Bursa Efek Indonesia periode 2014-2016.

Jenis penelitian yang dilakukan adalah penelitian ekplantori. Populasi dari
penelitian ini adalah 49 perusahaan pproperti yang terdaftar di Bursa Efek Indonesia
periode 2014-2016, dan untuk sampelnya diambil 5 perusahaan propeti dengan
kriteria-kriteria tertentu. data yang dikumpulkan adalah data Harga Saham penutup
(Closing Price) perusahaan properti yang terdaftar di Bursa Efek Indonesia periode
2014-2016, serta data Return On Investment, Earning Per Share, dan Dividen Per
Share. Metode penelitian yang akan digunakan adalah regresi liniear berganda.

Hasil penelitian ini menunjukkan bahwa (1) variabel Return On Investment,
Earning Per Share, dan Dividen Per Share, mempunyai pengaruh signifikan secara
simultan terhadap Harga Saham Property yang terdaftar di Bursa Efek Indonesia
periode 2014-2016; (2) variabel Return On Investment berpengaruh signifikan secara
parsial terhadap Harga Saham perusahaan Property yang terdaftar di Bursa Efek
Indonesia periode 2014-2016, namun memiliki arah pengaruh negatif; (3) variabel
Earning Per Share berpengaruh signifikan secara parsial terhadap Harga Saham
Property yang terdaftar di Bursa Efek Indonesia periode 2014-2016, dan memiliki
arah pengaruh yang positif; (4) variabel Dividen Per Share secara parsial tidak
memiliki pengaruh yang signifikan terhadap Harga Saham perusahaan Property
yang terdaftar di Bursa Efek Indonesia periode 2014-2016.

Kata Kunci : Harga Saham, Return On Investment, Earning Per Share, Dividen Per
Share.
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