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ABSTRACT 

Stock is a form of investment in the capital market that has a high risk because 

the increase or decrease in stock prices affects the changes that occur in the world. 

Investors must have the ability to analyze the company's performance both 

technically and fundamentally, so that investment decisions are profitable. The 

purpose of this study is to find out how the influence of Net Profit Margin, Earning 

Per Sahare, Price To Book Value and Firm Size on Stock Prices in Consumer 

Goods sector companies listed on the Indonesia Stock Exchange for the 2016-2019 

period. 

The research design used is a causal research design with a sampling 

technique that is purposive sampling. The data processed is secondary data in the 

form of financial reports of 24 companies in the consumer goods sector for the 

2016-2019 period. The data analysis method used in this study is the classical 

assumption test and the multiple linear regression method using SPSS version 26.  

The hypothesis used was the F test and t test at a significant level of 0.05. The 

results of this study indicate that partially the variables Net Profit Margin, Earning 

Per Sahare, Price To Book Value and Firm Size have a significant effect on stock 

prices. Meanwhile, simultaneously the four independent variables, namely Net 

Profit Margin, Earning Per Sahare, Price To Book Value and Firm Size have a 

significant effect on stock prices. 

 

Keywords: Net Profit Margin, Earning Per Share, Price To Book Value, Firm Size 

and Stock Price. 
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ABSTRAK 

Saham adalah bentuk investasi di pasar modal yang memiliki resiko tinggi 

dikarenakan naik atau turunya harga saham bepengaruh dengan adanya perubahan 

yang terjadi di dunia. Investor harus memiliki kemampuan untuk menganalisis 

kinerja perusahaan baik secara teknikal maupun fundamental, agar keputusan 

investasi mendapatkan keuntungan.  Tujuan penelitian ini adalah untuk mengetahui 

bagaimana pengaruh Net Profit Margin, Earning Per Sahare, Price To Book Value 

dan Firm Size terhadap Harga Saham pada perusahaan sektor Barang Konsumsi 

yang terdaftar di Bursa Efek Indonesia periode 2016-2019. 

Desain penelitian yang digunakan yaitu desain penelitian kausal dengan 

teknik pengambilan sampel yaitu purposive sampling. Data yang diolah adalah data 

sekunder berupa laporan keuangan 24 perusahaan sektor barang konsumsi periode 

2016-2019. Metode analisis data yang digunakan dalam penelitian ini adalah uji 

asumsi klasik dan metode regresi linear berganda menggunakan SPSS versi 26.  

Hipotesis yang digunakan uji F dan uji t pada tingkat signifikan 0,05. Hasil 

penelitian ini menunjukan bahwa secara parsial variabel Net Profit Margin, Earning 

Per Sahare, Price To Book Value dan Firm Size berpengaruh signifikan terhadap 

harga saham. Sedangkan secara simultan keempat variabel independen, yaitu Net 

Profit Margin, Earning Per Sahare, Price To Book Value dan Firm Size berpengaruh 

signifikan terhadap harga saham.  

 

Kata Kunci : Net Profit Margin, Earning Per Share, Price To Book Value, Firm 

Size dan  Harga Saham. 
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