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ABSTRAK 

 

Penelitian ini akan membahas harga saham perusahaan otomotif yang go 

public di bursa efek Indonesia dikarenakan sektor ini merupakan salah satu faktor 

yang ikut berperan dalam pasar modal. Terdapat rasio profitabilitas yang dapat 

mempengaruhi fluktuasi harga saham di perusahaan tersebut. Rasio profitabilitas 

yang dipilih terdiri dari Net profit Margin (NPM), Return On Asset (ROA), Return 

On  Equity (ROE) dan Earning Per Share (EPS). Penelitian ini bertujuan untuk 

mengetahui dan menganalisis apakah Net profit Margin (NPM), Return On Asset 

(ROA), Return On  Equity (ROE) dan Earning Per Share (EPS) berpengaruh 

secara simultan dan parsial terhadap harga saham pada perusahaan otomotif yang 

terdaftar di Bursa Efek Indonesia periode tahun 2014 - 2017.  

Penelitian ini menggunakan data sekunder, data yang diolah dan diperoleh 

dari Bursa Efek Indonesia meliputi data laporan keuangan (neraca dan laba rugi) 

perusahaan otomotif yang terdaftar di Bursa Efek Indonesia periode tahun 2014-

2017 (empat tahun). Sampel yang digunakan penelitian sebanyak 12  perusahaan 

otomotif. Analisis pengolahan data dengan menggunakan analisis regresi linier 

berganda.  

Hasil analisis secara simultan dalam penelitian ini menyatakan bahwa 

variabel Net Profit Margin (NPM), Return On Asset (ROA), Return On Equity 

(ROE), dan Earning Per Share (EPS) secara bersama-sama  mempunyai pengaruh 

terhadap harga saham perusahaan otomotif yang terdaftar di BEI. Analisis secara 
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parsial variabel Net Profit Margin (NPM) dan Return On Equity (ROE) memiliki 

pengaruh signifikan terhadap Harga Saham dan mempunyai arah negatif. 

Sedangkan variabel Return On Asset (ROA) dan Earning Per Share (EPS) secara 

parsial memiliki pengaruh signifikan terhadap Harga Saham dan mempunyai arah 

positif. 

  

Kata Kunci : NPM, ROA, ROE, EPS, dan Harga Saham 
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ABSTRACT 

 

This research will discuss the stock prices of automotive companies that go 

public on the Indonesian stock exchange because this sector is one of the factors 

that play a role in the capital market. There is a profitability ratio that can affect 

stock price fluctuations in the company. The selected profitability ratio consists of 

Net profit Margin (NPM), Return On Assets (ROA), Return On Equity (ROE) and 

Earning Per Share (EPS). This study aims to determine and analyze whether Net 

profit Margin (NPM), Return On Assets (ROA), Return On Equity (ROE) and 

Earning Per Share (EPS) have a simultaneous and partial effect on stock prices on 

automotive companies listed on the Exchange Indonesian Securities for the period 

2014 - 2017. 
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This study uses secondary data, data that is processed and obtained from 

the Indonesia Stock Exchange includes data on financial statements (balance 

sheets and profit and loss) of automotive companies listed on the Indonesia Stock 

Exchange in the period 2014-2017 (four years). The samples used in this study 

were 12 automotive companies. Analysis of data processing using multiple linear 

regression analysis. 

The results of simultaneous analysis in this study stated that the variable 

Net Profit Margin (NPM), Return On Assets (ROA), Return On Equity (ROE), and 

Earning Per Share (EPS) together had an influence on the stock prices of 

automotive companies listed on the IDX. Partial analysis of Net Profit Margin 

(NPM) and Return On Equity (ROE) variables have an influence significant effect 

on the stock prices and have negative direction. While the Return On Asset (ROA) 

and Earning Per Share (EPS) variables partially have an  influence significant on 

the stock prices and have positive direction. 
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