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ABSTRAKSI

ERLANGGA REYZA PRADITYA, 1442010013, Analisis Pengaruh
Profitabilitas Terhadap Harga Saham Syariah Yang Terdaftar Di Bursa Efek
Indonesia Periode 2013 - 2016

Pergerakan harga saham di pasar modal selalu fluktuatif. Tinggi rendahnya
harga saham dapat dipengaruhi oleh kondisi fundamental perusahaan seperti besar
kecilnya nilai Profitabilitas. Faktor inilah yang akan mempengaruhi para investor
ketika memberikan permintaan dan penawaran dalam transaksi jual beli saham di
pasar modal. Tujuan penelitian ini adalah menganalisis pengaruh Return On Assets
(ROA), Return On Equity (ROE), Earning Per Share (EPS), dan Net Profit Margin
(NPM) terhadap Harga Saham syariah yang terdaftar di Bursa Efek Indonesia (BEI)
periode 2013 — 2016.

Penelitian ini menggunakan data sekunder yang diperoleh dari BEI yang
berupa laporan keuangan perusahaan dalam bentuk Indonesia Capital Market
Directory (ICMD). Objek penelitian ini adalah semua perusahaan syariah yang
terdaftar di BEI periode 2013-2016. Hipotesis diuji dengan menggunakan metode
regresi linier berganda. Dalam penelitian ini memiliki populasi yang berjumlah tiga
ratus enam puluh enam perusahaan. Jumlah sampel dalam penelitian ini adalah dua
ratus empat puluh empat perusahaan.

Berdasarkan hasil analisis uji F secara simultan Return On Assets (X1),
Return On Equity (X2), Earning Per Share (X3), dan Net Profit Margin (X4)
memiliki pengaruh yang sifnifikan terhadap Harga Saham (Y) sebesar Fhitung =
50,295 dan o = 5%. Berdasarkan hasil uji t diketahui secara parsial variable Return
On Assets (X1) berpengaruh terhadap Harga Saham (Y) sebesar thiung = 7,926.
Variable Return On Equity (X2) berpengaruh terhadap Harga Saham (YY) sebesar
thitung = 5,459. Variabel Earning Per Share (X3) berpengaruh terhadap Harga Saham
(YY) sebesar thiung = 4,982. Variabel Net Profit Margin (X4) tidak berpengaruh
terhadap Harga Saham (YY) sebesar thitung = -1,095 dengan keseluruhan signifikan
5%.

Kata kunci : Return On Assets, Return On Equity, Earning Per Share, Net Profit
Margin, Harga Saham.
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ABSTRACT

ERLANGGA REYZA PRADITYA, 1442010013, Profitability Influence
Analysis On Sharia Stock Prices Listed In Indonesia Stock Exchange Period
2013 - 2016

Stock market movements in the stock market are always volatile. High
low stock prices can be influenced by the company's fundamental conditions such
as the size of the value of Profitability. It is this factor that will affect the investors
when giving demand and supply in stock sale and purchase transaction in capital
market. The purpose of this study is to analyze the influence of Return On Assets
(ROA), Return On Equity (ROE), Earning Per Share (EPS), and Net Profit Margin
(NPM) to Sharia Stock Price which listed on Indonesia Stock Exchange BEI) period
2013 — 2016.

This study uses secondary data obtained from BEI in the form of corporate
financial statements in the form of Indonesia Capital Market Directory (ICMD).
The object of this research is all sharia companies which listed on BEI period 2013-
2016. Hypotheses were tested using multiple linear regression method. In this study
has a population of three hundred and sixty-six companies. The number of samples
in this study is two hundred forty four companies.

Based on the results of F-test analysis simultaneously Return On Assets
(X1), Return On Equity (X2), Earning Per Share (X3), and Net Profit Margin (X4)
have a significant effect on Share Price (Y) of Feount = 50.295 and o = 5%. Based
on the results of the t test is known by partial variable Return On Assets (X1) effect
on Stock Price (Y) for teount = 7,926. Variable Return On Equity (X2) effect on Stock
Price () for tcount = 5.459. Variable Earning Per Share (X3) effect on Stock Price
(YY) for teount = 4,982. Variable Net Profit Margin (X4) does not affect the Share
Price () for tcount = -1.095 with a significant overall 5%.

Keywords: Return On Assets, Return On Equity, Earning Per Share, Net Profit
Margin, Stock Price.
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