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Investor menilai suatu saham dengan menggunakan analisis fundamental terhadap variabel yang diperkirakan akan mempengaruhi harga suatu saham. Penelitian ini bertujuan memberikan bukti empiris bahwa Return On Asset, (ROA) Return On Equity,(ROE) Debt To Equity Ratio (DER) dan Price To Book Value (PBV) terhadap harga. Penelitian ini dilakukan pada perusahaan Industri Dasar dan Kimia yang terdaftar pada BEI periode 2016-2018, dari 28 perusahaan data sekunder. Metode sampel yang dipakai dalam penelitian ini adalah metode purposive sampling. Hasil hipotesis menjelaskan bahwa Return On Asset (ROA), Return On Equity (ROE) dan Debt To Equity Ratio (DER) secara parsial tidak berpengaruh terhadap Harga Saham. Sedangkan Price To Book Value (PBV) secara parsial memiliki pengaruh positif signifikan terhadap Harga Saham. Disimpulkan dari penelitian membuktikan adanya dampak Return On Asset, (ROA) Return On Equity,(ROE) Debt To Equity Ratio (DER) dan Price To Book Value (PBV) secara simultan berpengaruh signifikan terhadap Harga Saham. Uji determinsi (R 2) membuktikan bahwa nilai dari variabel independen berdampak kepada variabel dependen sekitar 29%, sedangkan nilai sisa sekitar 71% adalah suatu dampak yang berasal diluar penelitian ini.
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ABSTRACT

Investors value a stock using fundamental analysis of variables that are expected to affect the price of a stock. This study aims to provide empirical evidence that Return On Asset, (ROA) Return On Equity,(ROE) Debt To Equity Ratio (DER) and Price to Book Value (PBV) affect the stock price. This research was conducted at property and real estate company listed on IDX for the 2016-2018, Of 28 secondary data companies. The purposive sampling method used in doing this research. The results of the hypothesis explain that Return On Asset (ROA), Return On Equity (ROE) dan Debt to Equity Ratio (DER) have no effect. Whereas Price to Book Value (PBV) partially have a positive significant effect on stock prices. It can be concluded from the research proving the simultaneous impact of Return On Asset, (ROA) Return On Equity,(ROE) Debt To Equity Ratio (DER) and Price to Book Value (PBV) on stock prices. The estimated accuracy test (R 2) proves that the variance value of the independent variable impacts the dependent variable around 29% while the residual value of about 71% is an impact that originates outside this study.
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