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ABSTRAK 

 

Penelitian ini bertujuan untuk menganalisis pengaruh Earning per Share, Return 

on Equity, Price Earning Ratio, Net Profit Margin, Debt to Equity Ratio  terhadap 

harga saham. Populasi yang digunakan dalam penelitian ini adalah sebanyak 30 

perusahaan per tahun pada kelompok Jakarta Islamic Index  selama periode 2014-

2017. Pengambilan sampel menggunakan teknik non probability sampling dengan 

metode  purposive sampling dan didapatkan sampel sebanyak 17 perusahaan per 

tahun yang paling aktif melakukan perdagangan di Bursa Efek Indonesia pada 

kelompok Jakarta Islamic Index selama periode 2014-2017. Alat analisis yang 

digunakan untuk menguji hipotesis dalam penelitian ini adalah analisis regresi 

linier berganda dengan menggunakan software SPSS. Hasil  uji hipotesis 

menunjukkan bahwa secara simultan variabel Earning per Share, Return on 

Equity, Price Earning Ratio, Net Profit Margin, Debt to Equity Ratio  

berpengaruh positif terhadap harga saham. Secara parsial variabel Earning per 

Share, Return on Equity berpengaruh positif terhadap harga saham, Net Profit 

Margin berpengaruh negatif terhadap harga saham, Price Earning Ratio, Debt to 

Equity Ratio tidak berpengaruh negatif terhadap harga saham. Berdasarkan hasil 

uji R Square menunjukkan bahwa Adjusted R Square sebesar 0,759. Hal ini berarti 

75,9% variabel dependen yaitu harga saham dapat dijelaskan oleh variabel 

independen yaitu Earning per Share, Return on Equity, Price Earning Ratio, Net 

Profit Margin, Debt to Equity Ratio sedangkan sisanya sebesar 24,1% dipengaruhi 

oleh variabel lain yang tidak ada didalam model regresi linier. 

 

Kata Kunci: Earning per Share, Return on Equity, Price Earning Ratio, 

          Net Profit Margin, Debt to Equity Ratio, Harga Saham 
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ABSTRACT 

 

 The purpose of this study is to analyze the effect of Earning per Share, Return on 

Equity, Price Earning Ratio, Net Profit Margin, Debt to Equity Ratio towards 

stock prices. The population used in this study were 30 companies listed in the 

Jakarta Islamic Index during the 2014-2017 period. Sampling technique used was 

non-probability sampling with purposive sampling method and obtained samples 

of 17 companies per year which are most active in trading in the Jakarta Islamic 

Index (JII) group during 2014-2017 period. The analytical tool used to test the 

hypothesis in this study was multiple linear regression analysis using SPSS 

software. Hypothesis testing results indicate that Earning per Share, Return on 

Equity, Price Earning Ratio, Net Profit Margin, Debt to Equity Ratio variables 

simultaneously have positive and significant effect on stock prices. Partially, 

Earning per Share and Return on Equity variables have positive effect on stock 

prices. While, Net Profit Margin have negative effect on stock prices, Price 

Earning Ratio and Debt to Equity Ratio have no negative effect on stock prices.R 

Square testing result showed that the Adjusted R Square is 0.759. It means that 

75.9% of the dependent variable which was stock price can be explained by 

independent variables namely Earning per Share, Return on Equity, Price 

Earning Ratio, Net Profit Margin, Debt to Equity Ra, while the remaining 24.1% 

is affected by other variables that are not in the linear regression model. 

 

Keywords: Earning per Share, Return on Equity, Price Earning Ratio,  

       Net Profit Margin, Debt to Equit, Stock Price 
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