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ABSTRAK

Sebelum membuat keputusan investasi, memperhatikan harga saham penting
dilakukan investor agar memperoleh keuntungan maksimal. Tujuan dari penelitian
ini adalah untuk mengetahui pengaruh earning per share dan market value added
terhadap harga saham pada perusahaan sektor hotel, restoran dan pariwisata yang
terdaftar di Bursa Efek Indonesia (BEI). Periode penelitian yakni tahun 2014
hingga tahun 2018 dengan jumlah perusahaan sebagai populasi penelitian
sebanyak 31. Sampel yang digunakan berjumlah 11 perusahaan dengan teknik
purposive sampling. Metode analisis data penelitian ini menggunakan regresi
linier berganda yang diolah dengan aplikasi SPSS versi 25. Berdasarkan hasil
pengujian, diketahui bahwa earning per share secara parsial berpengaruh
signifikan positif terhadap harga saham, hasil ini dibuktikan dengan koefisien
regresi sebesar 7,022 dan perolehan nilai t hiwng 5,652 > t el 2,008 serta nilai
signifikan sebesar 0,000 < 0,05. Pengaruh positif dan signifikan antara market
value added terhadap harga saham juga dibuktikan dengan koefisien regresi
sebesar 2,100 dan perolehan nilai t niwng 3,606 > t per 2,008 serta nilai signifikan
sebesar 0,001 < 0,05. Secara simultanm earning per share dan market value
added berpengaruh signifikan terhadap harga saham yang dibuktikan dengan F
hitung 30,993 > F aper 3,183 dan nilai signifikan F yaitu 0,000 dimana nilai ini
kurang dari 0,05.

Kata Kunci : Earning per share; Market value added; Harga saham



ABSTRACT

Before making an investment decision, it is important for investors to pay
attention to stock prices to obtain maximum profits. The objective of this research
was to determine the effect of earning per share and market value added on stock
prices in hotel, restaurant and tourism sector companies listed on the Indonesia
Stock Exchange (IDX). The research period was 2014 to 2018 with the number of
companies as research population were 31. The samples used were 11 companies
using purposive sampling technique. The analysis method used was multiple
linear regression that processed using SPSS version 25. Based on the test results,
it showed that earning per share has a significant positive effect on stock prices,
this result was proven with the regression coefficient of 7.022 and the acquisition
of t count 5.652> t table 2.008 and a significant value of 0.000 <0.05. A positive
and significant effect between market value added on stock prices was also proven
with the regression coefficient of 2.100 and the acquisition of t count 3.606> t
table 2.008 and a significant value of 0.001 <0.05. Simultaneously, earnings per
share and market value added have a significant effect on stock prices that was
proven by F count of 30.993> F table 3.183 and the significant F value was 0.000
which was less than 0.05.

Keywords : Earning per share; Market value added; Stock price
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