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ABSTRAK 

Penelitian ini bertujuan untuk mengetahui pengaruh Rasio Profitabilitas 

(Earning Per Share dan Return on Equity), Suku Bunga SBI dan Nilai Tukar Mata 

Uang Rupiah terhadap Dollar Amerika dalam mempengaruhi harga saham 

Perusahaan Sektor Konstruksi dan Bangunan yang Terdaftar di Bursa Efek Indonesia 

tahun 2013-2017, baik secara parsial atau simultan. 

Populasi dalam penelitian ini adalah Perusahaan Sektor Konstruksi dan 

Bangunan yang Terdaftar di Bursa Efek Indonesia (BEI) pada tahun  2013-2017. 

Sampel penelitian sebanyak 9 Perusahaan Konstruksi dan Bangunan. Teknik 

pengumpulan data yang digunakan adalah dokumentasi. Analisis data dilakukan 

dengan analisis data panel. 

Hasil penelitian menunjukan bahwa secara parsial variabel Earning Per Share 

(EPS) dan Nilai Tukar Mata Uang Rupiah terhadap Dollar Amerika berpengaruh 

positif dan signifikan terhadap harga saham, variabel Suku Bunga SBI berpengaruh 

negatif dan signifika terhadap harga saham, sedangkan variabel Return On Equity 

(ROE) berpengaruh positif dan tidak signifikan terhadap harga saham. Secara 

simultan variabel Earning Per Share (EPS), Return On Equity (ROE), Suku Bunga 

SBI, Nilai Tukar Mata Uang Rupiah terhadap Dollar Amerika berpengaruh terhadap 

harga saham. 

Kata Kunci : Rasio Profitabilitas (Earning Per Share dan Return On Equity), Suku 

Bunga SBI, Nilai Tukar Mata Uang Rupiah Terhadap Dollar Amerika. 
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ABSTRACT 

The purpose of this research is to know the influence of Probabality Rasio 

(Earning Per Share and Return On Equity), Interest Rate of SBI and the Exchange 

Rate of the Rupiah against the US Dollar toward the Stock Price on construction and 

building sector industry that listed in indonesia stock exchange in the period of 2013-

2017, partialy or simultaneously toward the stock price. 

The population of this research are the construction and building sector 

industry that listed in indonesia stock exchange in the period of 2013-2017. The 

sample of reserch is 9 construction and building sector industry. Data collection 

techniques used are documentation. Data analysis was done by panel data analysis 

techniques. 

The results show that the partial variabels Earning Per Share and Exchange 

Rate of the Rupiah against the US Dollar have a positive and significant effect on 

stock price, variabel Interest Rate of SBI have a negative and significant effect on 

stock price, while variabel Return On Equity have positive and no significant effect 

on stock price. Simultaneously variabels Earning Per Share (EPS), Return On Equity 

(ROE), Interest Rate of SBI and the Exchange Rate of the Rupiah against the US 

Dollar have an effect on stock price. 

Keyword: Probability Rasio (Earning Per Share and Return On Equity), Interest Rate 

of SBI and the Exchange Rate of the Rupiah against the US Dollar. 

 


