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ABSTRACT 

  
Indonesia Stock Exchange is a transaction trading place of general company 

in Indonesia. Shares have a market value for the sale and purchase transaction that 
called the stock price. The stock price is representative of the value of companies that 
can go up and down. The purpose of this study was to test the stock price which 
influenced the Economic Value Added (EVA), Return on Assets (ROA), Debt To 
Equity Ratio (DER), Trading Volume and Market Capitalization in public companies 
listed on the Stock Exchange during 2011-2013 
 The population in this study were all general companies listed in Indonesia 
Stock Exchange and was continuously published financial statements in 2011-2013. 
Based on a purposive sampling method, samples were obtained by 41 companies in 
the period 2011-2013, in order to obtain 123 observations. The analysis technique 
used is multiple linear regression analysis. 
 The results showed that EVA, ROA, DER, trading volume, and market 
capitalization simultaneously affect the stock price. Partially trading volume and 
market capitalization have a significant effect on stock prices. EVA, ROA, and DER 
has no significant effect on stock prices. And partially EVA, ROA and market 
capitalization has a positive effect on stock prices. DER, and trading volume has a 
negative effect on stock prices. 
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