ABSTRAK
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oleh Ayu Puji Lestari NIM 126406211008, dengan pembimbing Amalia Nuril
Hidayati, S.E., M.Sy.
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Investor perlu memperhatikan kinerja keuangan perusahaan sebelum
mengambil keputusan investasi. Jakarta Islamic Index merupakan salah satu indeks
saham syariah di Bursa Efek Indonesia yang terdiri dari 30 saham paling likuid dan
telah memenuhi prinsip-prinsip syariah. Penelitian ini meneliti pengaruh Current
Ratio, Net Profit Margin, dan Earning Per Share terhadap harga saham perusahaan
yang terdaftar di indeks tersebut.

Tujuan penelitian ini yaitu 1) Untuk menguji pengaruh Current Ratio, Net
Profit Margin, dan Earning Per Share secara simultan berpengaruh terhadap harga
saham perusahaan yang terdaftar di Jakarta Islamic Index Periode 2021-2023. 2)
Untuk menguji pengaruh Current Ratio (CR) terhadap harga saham perusahaan
yang terdaftar di Jakarta Islamic Index Periode 2021-2023. 3) Untuk menguji
pengaruh Net Profit Margin (NPM) terhadap harga saham perusahaan yang
terdaftar di Jakarta Islamic Index Periode 2021-2023. 4) Untuk menguji pengaruh
Earning Per Share (EPS) terhadap harga saham perusahaan yang terdaftar di
Jakarta Islamic Index Periode 2021-2023.

Penelitian ini menggunakan pendekataan kuantitatif dengan jenis penelitian
asosiatif. Data yang digunakan adalah data sekunder yang diperoleh dari laporan
keuangan tahunan Perusahaan Jakarta Islamic Index periode 2021-2023. Sampel
penelitian terdiri dari 10 perusahaan yang dipilih dengan metode purposive
sampling. Teknik analisis data menggunakan regresi data panel dengan bantuan E-
Views 13.

Hasil penelitian menunjukkan bahwa: 1) secara simultan menunjukkan
bahwa Current Ratio (CR), Net Profit Margin (NPM), dan Earning Per Share (EPS)
berpengaruh positif dan signifikan terhadap Harga Saham Perusahaan yang
terdaftar di Jakarta Islamic Index periode 2021-2023. 2) Current Ratio tidak
berpengaruh signifikan terhadap Harga Saham Perusahaan yang terdaftar di Jakarta
Islamic Index periode 2021-2023. 3) Net Profit Margin berpengaruh positif dan
signifikan terhadap Harga Saham Perusahaan yang terdaftar di Jakarta Islamic
Index periode 2021-2023. 4) Earning Per Share berpengaruh positif dan signifikan
terhadap Harga Saham Perusahaan yang terdaftar di Jakarta Islamic Index periode
2021-2023.
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ABSTRACT

This thesis, entitled "The Influence of Financial Performance on Stock Prices in
Companies Listed on the Jakarta Islamic Index for the Period 2021-2023", was
written by Ayu Puji Lestari (Student ID: 126406211008), under the supervision of
Amalia Nuril Hidayati, S.E., M.Sy.
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Investors need to consider a company’s financial performance before
making investment decisions. The Jakarta Islamic Index (JII) is one of the sharia
stock indices on the Indonesia Stock Exchange, consisting of the 30 most liquid
sharia-compliant stocks. This study examines the effect of Current Ratio, Net Profit
Margin, and Earnings Per Share on stock prices of companies listed in the index.

The objectives of this study are: 1) to determine the simultaneous effect of
Current Ratio, Net Profit Margin, and Earnings Per Share on stock prices of
companies listed on the Jakarta Islamic Index during 2021-2023; 2) to determine
the effect of Current Ratio (CR) on stock prices; 3) to determine the effect of Net
Profit Margin (NPM) on stock prices; and 4) to determine the effect of Earnings
Per Share (EPS) on stock prices.

This research employs a quantitative approach with an associative type of
study. The data used are secondary data obtained from annual financial statements
of companies listed in the Jakarta Islamic Index for the period 2021-2023. The
sample consists of 10 companies selected using purposive sampling. The data
analysis technique uses panel data regression assisted by E-Views 13.

The results show that: 1) simultaneously, Current Ratio (CR), Net Profit
Margin (NPM), and Earnings Per Share (EPS) have a positive and significant effect
on stock prices; 2) Current Ratio has no significant effect on stock prices, 3) Net
Profit Margin has a positive and significant effect on stock prices; and 4) Earnings
Per Share also has a positive and significant effect on stock prices of companies
listed on the Jakarta Islamic Index for the 2021-2023 period.
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