ABSTRAK

Skripsi dengan “Judul Pengaruh Return On Asset, Return On Equity,
Earning Per Share Dan Price To Book Value Terhadap Harga Saham PT. Indo
Tambangraya Megah Thk. Tahun 2016 — 2023” yang ditulis oleh Ryan Tahta
Sadewa, NIM. 126406202183, Pembimbing Dr. Mashudi, M. Pd. I.

Penelitian ini dilatar belakangi oleh perkembangan Harga Saham suatu
Perusahaan PT. Indo Tambangraya Megah Tbk tahun 2016-2023 yang dipengaruhi
oleh rasio-rasio keuangan seperti rasio Return On Asset, Return On Equity, Earning
Per Share dan Price to Book Value. Sehingga dapat menjadikan terjadi nya fluktuasi
pada harga saham suatu perusahaan.

Tujuan penelitian ini yaitu : 1) Untuk mengetahui adakah pengaruh secara
parsial yang signifikan dari variabel Return On Asset terhadap Harga Saham PT.
Indo Tambangraya Megah Tbk. 2) Untuk mengetahui pengaruh secara signifikan
Return On Equity terhadap Harga Saham PT. Indo Tambangraya Megah Tbk. 3)
Untuk mengetahui pengaruh secara signifikan Earning Per Share terhadap Harga
Saham PT. Indo Tambangraya Megah Tbk. 4) Untuk mengetahui pengaruh secara
signifikan Price to Book Value terhadap Harga Saham PT. Indo Tambangraya
Megah Tbk. 5) Untuk mengetahui pengaruh signifikan secara simultan variabel
Return On Asset, Return On Equity, Earning Per Share dan Price to Book Value
terhadap Harga Saham PT. Indo Tambangraya Megah Tbk.

Penelitian ini menggunakan pendekatan kuantitatif dengan jenis penelitian
asosiatif. Populasi yang digunakan dalam penelitian ini yaitu data triwulan
perusahaan PT. Indo Tambangraya Megah Tbk. tahun 2016-2022. Dengan
menggunakan teknik purposivesampling, sehingga menghasilkan sampel sebanyak
32 data triwulan dari 8 tahun. Sumber data yang digunakan yaitu data sekunder
berupa laporan keuangan perusahaan, serta teknik pengumpulan data menggunakan
metode studi dokumentasi. Penelitian ini menggunakan data sekunder yang diambil
dari website www.idx.co.id, yaitu dari harga saham perusahaan yang termasuk
dalam Bursa Efek Indonesia dan analisis yang digunakan regresi linier berganda
dengan software SPSS 26.

Hasil penelitian ini menunjukan bahwa: 1) Secara parsial variabel Return
On Asset berpengaruh positif signifikan terhadap Harga Saham PT. Indo
Tambangraya Megah Tbk. 2) Secara parsial Return On Equity tidak berpengaruh
signifikan terhadap Harga Saham PT. Indo Tambangraya Megah Tbk. 3) Secara
parsial Earning Per Share berpengaruh positif signifikan terhadap Harga Saham
PT. Indo Tambangraya Megah Tbk. 4) Secara parsial Price to Book Value
berpengaruh positif signifikan terhadap Harga Saham PT. Indo Tambangraya
Megah Tbk. 5) Secara Bersama Simultan Return On Asset, Return On Equity,
Earning Per Share dan Price to Book Value berpengaruh positif signifikan terhadap
Harga Saham PT. Indo Tambangraya Megah Tbk.

Kata Kunci : Return On Asset, Return On Equity, Earning Per Share, Price to
Book Value, Harga Saham
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ABSTRACT

Thesis with Title The Effect of Return On Assets, Return On Equity, Earning
Per Share And Price To Book Value On PT Share Prices. Indo Tambangraya Megah
Thk. 2016 — 2023 written by Ryan Tahta Sadewa, NIM. 126406202183, Supervisor
Dr. Mashudi, M. Pd. I.

This research is motivated by the development of the share price of a PT
company. Indo Tambangraya Megah Tbk 2016-2023 which is influenced by
financial ratios such as Return On Assets, Return On Equity, Earning Per Share
and Price to Book Value ratios. This can cause fluctuations in the share price of a
company.

The objectives of this research are: 1) To find out whether there is a
significant partial influence of the Return On Asset variable on PT Share Prices.
Indo Tambangraya Megah Tbk. 2) To determine the significant influence of Return
On Equity on PT Share Prices. Indo Tambangraya Megah Tbk. 3) To determine the
significant influence of Earning Per Share on the Share Price of PT. Indo
Tambangraya Megah Tbk. 4) To determine the significant influence of Price to Book
Value on the Share Price of PT. Indo Tambangraya Megah Tbk. 5) To determine the
simultaneous significant influence of the variables Return On Assets, Return On
Equity, Earning Per Share and Price to Book Value on the Share Price of PT. Indo
Tambangraya Megah Tbk.

This research uses a quantitative approach with an associative type of
research. The population used in this research is quarterly data from the company
PT. Indo Tambangraya Megah Tbk. 2016-2022. By using a purposive sampling
technique, this resulted in a sample of 32 quarterly data from 8 years. The data
sources used are secondary data in the form of company financial reports, as well
as data collection techniques using the documentation study method. This research
uses secondary data taken from the website www.idx.co.id, namely from the share
prices of companies included in the Indonesian Stock Exchange and the analysis
uses multiple linear regression with SPSS 26 software.

The results of this research show that: 1) Partially the Return On Asset
variable has a significant positive effect on the PT share price. Indo Tambangraya
Megah Tbk. 2) Partially Return On Equity has no significant effect on PT's share
price. Indo Tambangraya Megah Tbk. 3) Partially, Earning Per Share has a
significant positive effect on PT's share price. Indo Tambangraya Megah Tbk. 4)
Partially, Price to Book Value has a significant positive effect on PT's share price.
Indo Tambangraya Megah Thk. 5) Simultaneously Return On Assets, Return On
Equity, Earning Per Share and Price to Book Value have a significant positive effect
on PT's share price. Indo Tambangraya Megah Tbk.
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