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ABSTRAKSI

Investasi yang dapat dilakukan oleh para investor salah satunya adalah
investasi pada pasar modal yang memiliki banyak produk investasi. Pasar modal
dikatakan memiliki fungsi keuangan, karena pasar modal memberikan
kemungkinan dan kesempatan memperoleh imbalan bagi pemilik dana, sesuali
dengan karakteristik investasi investasi yang dipilih.

Penelitian ini bertujuan untuk menganalisis ROA, ROE, NPM dan EPS
terhadap Harga Saham Industri Otomotif dan Komponen yang terdaftar di Bursa
Efek Indonesia dalam pengamatan tahun 2012-2016. Analisis data menggunakan
statistik, regresi berganda, uji t, uji F dan koefisiensi determinasi.

Berdasarkan hasil penelitian dapat diambil kesimpulan antara lain ada
pengaruh yang signifikan antara Return On Asset, Net Profit Margin, dan Earning
Per Share terhadap Harga Saham, sedangkan Return On Equity tidak berpengaruh
terhadap Harga Saham pada Perusahaan Industri Otomotif dan Komponen yang
terdaftar di BEI secara Parsial. Dan ada pengaruh yang signifikan antara Return
On Assets, Return On Equity, Net Profit Margin, dan Earning Per Share terhadap
Harga Saham pada Perusahaan Industri Otomotif dan Komponen yang terdaftar di
BEI secara berganda.

Kata kunci : Return On Assets (ROA), Return On Equity (ROE), Net Profit
Margin (NPM), Earning Per Share (EPS), Harga Saham.
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Influence of Return On Assets (ROA), Return On Equity (ROE), Net Profit
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ABSTRACT

Investment that can be done by investors one of them investment in capital
market that has many investment product. The capital market has a financial
function, because the capital markets provide the possibility and opportunity for
the owner of the funds, in accordance with th selected investment features.

This research is intended to analyze the influence of ROA, ROE, NPM and
EPS on Stock Price of Automotive Industry Company and Components Listed in
Indonesia Stock Exchange in the view of 2012 — 2016. Data analysis using
statistics, multiple regression, t test, F test and coefficient of determination.

Based on the results of research can be concluded, among others, there is
a significant influence between Return On Assets, Net Profit Margin, and Earning
Per Share to Share Price, while Return On Equity does not affect the Share Price
of Automotive Industry Companies and Components listed on the IDX partially.
And there is a significant influence between Return On Assets, Return On Equity,
Net Profit Margin, and Earning Per Share on Stock Prices in Automotive Industry
Companies and Components listed in the Stock Exchange in multiple terms.

Keywords : Return On Assets (ROA), Return On Equity (ROE), Net Profit Margin
(NPM), Earning Per Share (EPS), Stock Price.
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