ABSTRAK

Penelitian dengan judul “Pengaruh Return On Assets, Return On Equity, dan
Earning Per Share terhadap Harga Saham Emiten Perusahaan Property pada Daftar Efek
Syariah Tahun 2014 - 2016 ini ditulis oleh Kabib Hidayatulloh, NIM. 2824133054.
Jurusan Ekonomi Syariah Fakultas Ekonomi dan Bisnis Islam. IAIN Tulungagung. Dosen
Pembimbing: Binti Nur Asiyah, M.S.i.

Daftar Efek Syariah merupakan salah satu indeks pasar modal untuk transaksi
saham yang berlandaskan prinsip syariah di Indonesia. Ketertarikan para pemilik modal
atau calon pembeli saham untuk berinvestasi tentunya dipengaruhi oleh beberapa faktor
profitabilitas seperti Return On Assets, Return On Equity, dan Earning Per Share akan
mempengarungi permintaan dan penawaran dari harga saham di bursa pasar modal.
Gejolak Return On Assets, fluktuasi Return On Equity dan naik-turunnya Earning Per
Share tentu akan berimbas pada harga saham yang beredar. Hal inilah yang juga
membuat perusahaan yang telah Go Public harus menentukan kebijakan strategis
manajemen keuangan dan investasinya guna meningkatkan daya minat para pemegang
saham dan kepercayaan pemilik modal untuk menanamkan investasi khususnya pada
sector property.

Rumusan masalah dari penelitian ini antara lain (1) Apakah Return On Asset
berpengaruh signifikan terhadap harga saham di perusahaan property yang terdaftar di
Daftar Efek Syariah, (2) Apakah Return On Equity berpengaruh signifikan terhadap harga
saham di perusahaan property yang terdaftar di Daftar Efek Syariah, (3) Apakah Earning
Per Share berpengaruh signifikan terhadap harga saham di perusahaan property yang
terdaftar di Daftar Efek Syariah, (4) Apakah Return On Assets, Return On Equity, dan
Earning Per Share secara bersama-sama berpengaruh signifikan terhadap harga saham di
perusahaan property yang terdaftar di Daftar Efek Syariah.

Penelitian ini menggunakan data sekunder. Populasi penelitian ini yaitu
perusahaan yang terdaftar di Daftar Efek Syariah (DES). Teknik pengambilan sampel
dengan purposive sampling method dan diperoleh sampel 10 perusahaan yang bergerak
dibidang property dari perusahaan tersebut diperoleh sebanyak 30 data. Teknik
pengumpulan data dengan metode observasi dan studi kepustakaan. Teknik analisis data
yang digunakan adalah regresi linier berganda dengan tingkat signifikansi tertentu.

Berdasarkan hasil analisis data, Return On Assets berpengaruh negatif dan
signifikan terhadap harga saham emiten perusahaan property. Return On Equity
berpengaruh negatif dan tidak signifikan terhadap harga saham emiten perusahaan
property. Earning Per Share berpengaruh positif dan signifikan terhadap harga saham
emiten perusahaan property. Hal ini dibuktikan dengan nilai beta coefficient pada nilai
signifikansi tertentu. Melalui uji F diketahui bahwa variabel Return On Assets, Return On
Equity, dan Earning Per Share secara simultan pengaruh yang signifikan terhadap harga
saham berdasarkan analisis regresi.
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ABSTRACT

Research with title "Effect of Return on Assets, Return on Equity and Earning
Per Share of the Issuer Company Stock Price Property on Sharia Securities List Year
2014 - 2016" was written by Kabib Hidayatulloh, NIM. 2824133054. Major
Economics Sharia Faculty Economics and Islamic Business. IAIN Tulungagung.
Lecturer Supervisor: Binti Nur Asiyah, M. Si.

List of Islamic Securities is one of the stock market index for stock transactions
based on principles of sharia in Indonesia. The interest of capital owners or prospective
buyers of shares to invest must be influenced by several factors such as the profitability of
Return on Assets, Return on Equity and Earning Per Share will be influence demand and
supply of shares in the stock market price of capital. The turmoil Return On Assets,
Return on Equity fluctuations and n aik-downs Earning Per Share will certainly impact
on the stock price in circulation. This is what also makes the company has to go public
must determine strategic policy of financial management and investments in order to
increase the interest of the shareholders and the confidence the owners of capital to
invest, especially in the sector property.

The problems of this study are (1) Do Return On Asset significant effect on the
price of shares in a property company registered in the List of Islamic Securities, (2) Do
Return On Equity significant effect on the price of shares in a property company
registered in the List of Islamic Securities, (3) Are Earning Per Share significant effect
on the price of shares in a property company registered in the List of Islamic Securities,
(4) What is the Return on Assets, Return on Equity and Earning Per Share jointly have a
significant effect on stock prices at a property company registered in the List of Islamic
Securities.

This study uses secondary data. Population research this is companies listed on
the List of Islamic Securities (DES). Technique taking Sample with purposive
sampling method and obtained a sample of 10 companies engaged in property of the
company gained as much as 30 data. Technique data collection by observation and study
of literature. Technique Analysis of data used is Multiple linear regression with level
of particular significance.

Based on the results of data analysis, Return on Assets significant negative effect
on prices stock listed property company. Return On Equity negative and not significant
to the price stock listed property company. Earning Per Share positive and significant
impact on prices sa ham listed property company. This is evidenced by the value of the
beta coefficient At a certain value of significance. Through the F test found that the
variable Return On Assets, Return on Equity, and Earning Per Share simultaneous
significant influence on prices Refresh berdasa stock regression analysis.
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