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ABSTRAKSI

Penelitian ini dilakukan dengan tujuan untuk mengetahui ada tidaknya
pengaruh inflasi, suku bunga SBI, earning per share, price earning ratio, price to
book value, dan nilai tukar rupiah pada dolar terhadap harga saham yang terdaftar
di bursa efek Indonesia kususnya pada saham LQ-45. Metode penelitian yang
digunakan adalah metode kausal. Penelitian ini dilakukan pada 6 sampel
perusahaan dengan 45 populasi yang telah tergolong LQ -45 dan telah terdaftar di
bursa efek indonesia pada periode 2008-2013. Teknik analisis data dalam
penelitian ini menggunakan analisis regresi linier berganda. Pengujian hipotesis
secara parsial menggunakan uji t dan secara simultan menggunakan uji F dengan
tingkat signifikansi yang digunakan adalah 95% (a = 0.05). Hasil pengujian
hipotesis menunjukkan bahwa: inflasi, suku bunga SBI, earning per share, price
earning ratio, price to book value, dan nilai tukar rupiah secara simultan
mempunyai pengaruh yang signifikan terhadap harga saham. Secara parsial hanya

price book value yang mempunyai pengaruh signifikan terhadap harga saham.

Kata kunci : inflasi, suku bunga SBI, earning per share, price earning ratio,

price to book value, dan nilai tukar rupiah pada dolar terhadap harga saham.
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ABSTRACT

This study was conducted to determine whether there is the effect of
inflation, interest rates SBI, earnings per share, the price earnings ratio, price to
book value, and the exchange rate on the price of shares listed on stock exchanges
in Indonesia its specially LQ-45. The method used is the method of causal. This
study was conducted on 6 samples of companies with 45 populations have
relatively LQ -45 and has been listed on the stock exchange in the period 2008-
2013 Indonesia. Data analysis techniques in this study using multiple linear
regression analysis. Partial hypothesis testing using t test and simultaneously
using F test with a significance level used was 95% (o. = 0.05). Hypothesis testing
results show that: inflation, interest rates SBI, earnings per share, the price
earnings ratio, price to book value, and the exchange rate simultaneously have a
significant impact on stock prices. Partially only price-book value which has a
significant effect on stock prices.

Keywords : inflasi, interest rest SBI, earning per share, price earning ratio,

price to book value, and rupiah exchange rate on dollar to stock price.
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