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ABSTRAK 

 

Penelitian ini bertujuan untuk menganalisis dan menguji pengaruh beberapa faktor 

fundamental dari rasio keuangan yang dapat digunakan untuk membuat prediksi 

perubahan harga saham. Variabel yang diteliti dalam penelitian ini adalah Earning 

Per Share, Debt to Equity Ratio, Return On Equity, Return On Asset. Penelitian 

ini menggunakan metode kuantitatif dengan cara mengumpulkan data sekunder 

dari laporan keuangan perusahaan yang terdaftar pada indeks Sektor Barang 

Konsumsi selama periode 2013-2016 di Bursa Efek Indonesia. Data ini diuji 

dengan model analisis menggunakan regresi linier berganda. Hasil penelitian 

menunjukkan bahwa variabel fundamental yang ditunjukkan pada rasio keuangan 

Earning Per Share, Debt to Equity Ratio, Return On Equity, Return On Asset 

secara simultan berpengaruh signifikan terhadap perubahan harga saham. 

Berdasarkan hasil uji-t, secara terpisah menunjukkan variabel Return On Equity, 

Return On Asset berpengaruh signifikan terhadap perubahan harga saham karena 

semakin besar rasio tersebut maka akan menghasilkan tingkat laba perusahan 

yang tinggi, sedangkan variabel Earning Per Share, Debt to Equity Ratio tidak 

berpengaruh signifikan karena adanya perlambatan ekonomi di Indonesia. 

Kata kunci:  Harga Saham, Earning Per Share, Debt to Equity Ratio, Return On 

Equity, Return On Asset 

 

 

 

 

 

 

 

 



 

viii 
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Consumption Listed on Indonesia Stock Exchange Period 
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ABSTRACT 

 

  

This study aims to analyze and test the influence of some fundamental factors of 

financial ratios that can be used to make predictions of stock price changes. The 

variables studied in this research are Earning Per Share, Debt to Equity Ratio, 

Return On Equity, Return On Asset. This research uses quantitative method by 

collecting secondary data from company's financial report which is registered in 

index of Consumer Goods Sector during period 2013-2016 at Indonesia Stock 

Exchange. This data is tested by analytical model using multiple linear 

regression. The results showed that the fundamental variables shown in the 

financial ratios of Earning Per Share, Debt to Equity Ratio, Return On Equity, 

Return On Assets simultaneously have a significant effect on stock price changes. 

Based on t-test results, separately shows the variable Return On Equity, Return 

On Asset has significant effect on stock price changes because the greater the 

ratio will result in high level of corporate earnings, while the variable Earning 

Per Share, Debt to Equity Ratio no significant effect.  

 

Keywords: Stock Price, Earning Per Share, Debt to Equity Ratio, Return On 

Equity, Return On Asset 
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