
ABSTRAK 

Penelitian dengan judul “Pengaruh Gross Profit Margin, Net Profit Margin, 

Return On Asset, Return On Equity, dan Earning Per Share terhadap Harga 

Saham Sektor Industri Barang Konsumsi pada Perusahaan yang terdaftar di Daftar 

Efek Syariah” ini ditulis oleh Nazilatul Hidayah, NIM. 1742143189. Jurusan 

Ekonomi Syariah Fakultas Ekonomi dan Bisnis Islam. IAIN Tulungagung. Dosen 

Pembimbing: Lantip Susilowati, S.Pd., M.M. 

Daftar Efek Syariah merupakan kumpulan efek yang tidak bertentangan 

dengan prinsip syariah di Pasar Modal. Ketertarikan calon pembeli saham atau 

pemilik modal dalam berinvestasi tentunya dipengaruhi oleh rasio profitabilitas/ 

rentabilitas seperti Gross Profit Margin, Net Profit Margin, Return On Asset, 

Return On Equity, dan Earning Per Share yang akan mempengaruhi permintaan 

dan penawaran harga saham di pasar modal.  

Rumusan masalah dari penelitian ini adalah apakah secara parsial GPM, 

NPM, ROA, ROE, dan EPS berpengaruh signifikan terhadap harga saham sektor 

industri barang konsumsi pada perusahaan yang terdaftar di Daftar Efek Syariah? 

dan apakah secara simultan GPM, NPM, ROA, ROE, dan EPS berpengaruh 

signifikan terhadap harga saham sektor industri barang konsumsi pada perusahaan 

yang terdaftar di Daftar Efek Syariah? Sedangkan tujuan dari penelitian ini adalah 

untuk menguji pengaruh secara parsial rasio GPM, NPM, ROA, ROE, dan EPS 

terhadap harga saham sektor industri barang konsumsi pada perusahaan yang 

terdaftar di Daftar Efek Syariah dan untuk menguji pengaruh secara simultan rasio 

GPM, NPM, ROA, ROE, dan EPS terhadap harga saham sektor industri barang 

konsumsi pada perusahaan yang terdaftar di Daftar Efek Syariah. 

Penelitian ini menggunakan data skunder. Populasi penelitian adalah 

perusahaan yang terdaftar di Daftar Efek Syariah. Teknik pengambilan sampel 

dengan purposive sampling method, diperoleh sampel sebanyak 10 perusahaan 

yang bergerak di sektor industri barang konsumsi. Data yang diperoleh dari 

perusahaan tersebut adalah 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, secara parsial GPM dan ROA berpengaruh 

positif tidak signifikan terhadap harga saham, ROE berpengaruh negatif tidak 

signifikan terhadap harga saham, dan NPM serta EPS berpengaruh positif 

signifikan terhadap harga saham. Sedangkan secara simultan rasio GPM, NPM, 

ROA, ROE, dan EPS berpengaruh signifikan terhadap harga saham sektor industri 

barang konsumsi pada perusahaan yang terdaftar di Daftar Efek Syariah.  

Kata Kunci: Harga Saham, Gross Profit Margin, Net Profit Margin, Return On 

Asset, Return On Equity, dan Earning Per Share. 

 

 

 



ABSTRACT 

Research by the title “Influence of Gross Profit Margin, Net Profit Margin, 

Return On Asset, Return On Equity, and Earning Per Share toward Stock Price 

Consumtion Goods Industrial Sector on Company listed in the Islamic Efek List” 

was written by Nazilatul Hidayah, NIM. 1742143189. Department of Islamic 

Economics, The Faculty of Economics and Business Islam. State Islamic Institute 

of Tulungagung. Supervisors lecturer: Lantip Susilowati, S.Pd., M.M. 

A list of  Shariah Effect is a collection of effects which is not contradict 

with the principle of sharia in the Capital Market. The interest of prospective 

buyers stocks aspirant or the owner of the financial capital when investing surely 

influenced by ratio of profitability / rentability as Gross Profit Margin, Net Profit 

Margin, Return On Asset, Return On Equity, and Earning Per Share that would 

influence of supply and offer stock prices in the financial capital market. 

The formulation of research problem were is partially GPM, NPM, ROA, 

ROE, and EPS influence significantly to price stock of industrial sector of goods 

consumption on the companies listed in the Shariah Efek List? And is  

simultaneously GPM, NPM, ROA, ROE, and EPS influence significantly to price 

stock of industrial sector of goods consumption on the companies listed in the 

Shariah Efek List? The purposes of this research were to test the the partial ratio 

influence of GPM, NPM, ROA, ROE, and EPS to stock price of industrial sector 

of goods consumption on the companies listed in the Shariah Efek List and to test 

the influence of simultaneously ratio of GPM, NPM, ROA, ROE, and EPS to 

stock price of industrial sector of goods consumption on the companies listed in 

the Shariah Efek List.  

This study used secondary data. The population of research were companies 

listed in the Shariah Efek List. The sample was choosen through purposive 

sampling technique and obtained samples as much as 10 of companies deal with 

industrial sector of goods consumption. Obtained data from that companies were 

30 datas. The data  collected through observations and literature study. The data 

were analyzed by doubled linier regression technique with the specific 

significantly level.  

Based on the results of the data analysis, in a partial manner, GPM and 

ROA influence positive insignificant to stock prices, ROE influential negative 

insignificant to stock price, and NPM as well as the EPS influential positive 

significant to stock prices. Simultaneously through the test F ratio GPM, NPM, 

ROA, ROE, and EPS influential significant to stock price industrial sector of 

goods consumption on the companies listed in the Sharia Efek List. 
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