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ABSTRAK

ARGA DWI CAHYA. 1342010042, PENGARUH EARNING PER SHARE
(EPS) DAN DIVIDEN PER SHARE (DPS) TERHADAP STOCK PRICE
PERUSAHAAN BADAN USAHA MILIK NEGARA (BUMN) YANG
TERDAFTAR DI BURSA EFEK INDONESIA PERIODE TAHUN 2011-2015

Pergerakan harga saham di pasar modal selalu fluktuatif. Tinggi rendahnya
harga saham dapat dipengaruhi oleh kondisi fundamental perusahaan seperti laba
yang diperoleh serta deviden yang dibagikan oleh perusahaan. Faktor inilah yang
akan mempengaruhi para investor ketika memberikan permintaan dan penawaran
dalam transaksi jual beli saham di pasar modal. Tujuan penelitian ini adalah
menganalisis pengaruh Earning Per Share (EPS) dan Dividen Per Share (DPS)
terhadap Stock Price perusahaan Badan Usaha Milik Negara (BUMN) yang terdaftar
di Bursa Efek Indonesia(BEI).

Penelitian ini menggunakan data sekunder yang diperoleh dari BEI yang
berupa laporan keuangan perusahaan yang menjadi objek penelitian adalah
Perusahaan Badan Usaha Milik Negara, hipotesis diuji dengan menggunakan metode
regresi linier berganda. Dalam penelitian ini memiliki populasi yang berjumlah dua
puluh Perusahaan BUMN. Jumlah sampel dalam penelitian ini adalah delapan
Perusahaan BUMN.

Berdasarkan hasil analisis uji F secara simultan Earning Per Share (X;) dan
Dividen Per Share (X,) memiliki pengaruh yang signifikan terhadap Stock Price ()
sebesar Fhiung = 107,966 dan o = 5% . Berdasarkan hasil uji t diketahui secara parsial,
variabel Earning Per Share (X;) mempunyai pengaruh terhadap Stock Price ()
sebesar thiung = 3,806. Begitupun variabel Dividen Per Share (X,) memiliki pengaruh
signifikan terhadap Stock Price (YY) sebesar thiung = 2,455. dengan signifikan 5%.

Kata Kunci : Earning Per Share Dividen Per Share, Stock Price.



ABSTRACT

ARGA DWI CAHYA., 1342010042, THE INFLUENCE OF EARNING PER
SHARE (EPS) AND DIVIDEN PER SHARE (DPS) AGAINST STOCK PRICE
COMPANIES STATE-OWNED ENTERPRISES (SOES) WHICH LISTED ON
INDONESIAN STOCK EXCHANGE OF PERIOD 2011-2015

Stock price movements in the stock market is always fluctuating. High low
stock price can be influenced by the fundamental conditions of companies like the
profits obtained as well as the dividend distributed by the company. It is these factors
that will affect the investors when providing supply and demand in buying and selling
shares in the stock market. The purpose of this study was to analyze the effect of
Earning Per Share (EPS) and Dividend Per Share (DPS) against the Stock Price of
companies state-owned enterprises (SOEs) were listed on the Indonesia stock
exchange (idx).

This study uses secondary data obtained from the IDX in the form of the
financial statements of the company that became the object of research is companies
state-owned enterprises hypotheses are tested using multiple linear regression
method. In this study had a population which numbered 20 companies state-owned
enterprises. The number of samples in this research are the eight major BUMN
company.

Based on the results of the analysis of simultaneous F test Earning Per Share
(X1) and Dividen Per Share (X2) have significant influence towards Stock Price (Y)
of Feount = 107,966 and o = 5%. Based on the results of partial consensus t test,
variable Earning Per Share (X1) have an impact on the Stock Price (Y) of teount =
3,806. Dividen Per Share (X2) have too significant influence towards Stock Price (Y)
of teount = 2,455 with a significant 5%.

Keywords : Earning Per Share Dividen Per Share, Stock Price.



