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EFFECT OF FUNDAMENTAL FACTORS ON STOCK
PRICES IN FOOD BEVERAGE COMPANIES
IN INDONESIA STOCK EXCHANGE

GHUFRON ANGGA UTAMA
2012310691
angga.sullivan07@gmail.com

ABSTRACT

This study aims to determine whether Return On Assets (ROA), Return On
Equity (ROE), Dividend Per Share (DPS) and Earning Per Share (EPS) affect
stock prices in food beverage companies on the Indonesia Stock Exchange. The
population-and sample of this study were 14 food and beverages sub-sector
companies. This type of research is using quantitative methods that focus on
testing ‘hypotheses, the data being analyzed, its nature is measurable and the
conclusions produced are generalizations. Data obtained from IDX (Indonesia
Stock Exchange). Data collection method is a documentation method of secondary
data sources by collecting, recording, and processing data relating to research
for 5 years, namely 2012-2016. Data analysis used in this study is multiple linear
regression with SPSS _application tools (Statistical Product and Service
Solutions). The results of this study prove that Return On Assets (ROA), Return
On Equity (ROE), Dividend Per Share (DPS) have a significant effect on stock
prices in food and beverages sub-sector companies. While the variable Earning
Per Share (EPS) does not have a significant effect on stock prices in food and
beverages sub-sector companies.

Keywords: Local Taxes, General Allocation Funds, Special Allocation Funds,
Capital Expenditures, Realized Budget Reports.
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui apakah- Return On Assets
(ROA), Return On Equity (ROE), Dividend Per Share (DPS) dan Earning Per
Share (EPS) berpengaruh terhadap harga saham pada perusahaan food beverage di
Bursa Efek Indonesia. Populasi dan sampel penelitian ini adalah 14 perusahaan
sub sektor food and beverages. Jenis penelitian ini adalah menggunakan metode
kuantitatif yaitu menitik beratkan pada pengujian hipotesis, data yang dianalisis,
sifatnya terukur dan kesimpulan yang dihasilkan merupakan generalisasi. Data
yang diperoleh dari IDX(Indonesia Stock Exchange). Metode pengumpulan data
yang dilakukan adalah metode dokumentasi dari sumber data sekunder dengan
mengumpulkan, mencatat, dan mengolah data yang berkaitan dengan penelitian
selama 5 tahun, yaitu tahun 2012-2016. Analisis data yang digunakan dalam
penelitian ini adalah regresi linier berganda dengan alat bantu aplikasi SPSS
(Statistical Product-and Service Solutions). Hasil penelitian ini membuktikan
bahwa Return On Assets (ROA), Return On Equity (ROE), Dividend Per Share
(DPS) berpengaruh signifikan terhadap harga saham di perusahaan sub sektor
food and beverages. Sedangkan variabel Earning Per Share (EPS) tidak
berpengaruh signifikan terhadap harga saham di perusahaan sub sektor food and
beverages.

Kata Kunci: Return On Assets (ROA), Return On Equity (ROE), Dividend Per
Share (DPS), Earning Per Share (EPS), Harga Saham.
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