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Abstract 

This study was made to find the effect of Debt to Equity Ratio (DER), Earning per 

share (EPS), Price to Book Value (PBV), Return on equity (ROE) on stock price. The sample 

on this research is all Automotive companies and Components Companies that listed on 

Indonesia Stock Exchange (BEI) during the period of the study (2012-2014). This study using 

multiple regression analysis and hypothesis test using T-Test to test the partial regression 

coefficients and F-Test to test the collective effect, and the level of signfisicance is 5%. 

The result and conclusion of this study was found that  the Earning per share (EPS) 

and Price to Book Value (PBV) has a significant influence on stock price. While Debt to 

Equity Ratio (DER), Debt Return on Equity (ROE) has no significant effect on stock price. 

While collective variables have a significant effect on stock price. 

Keywords: Debt to Equity Ratio (DER), Earning per share (EPS), Price to Book Value 

(PBV), Return on equity (ROE), Stock Price. 
 

mailto:lhammtd29@gmail.com
mailto:rikadyanti@yahoo.com
mailto:nailalhusna@bunghatta.ac.id

