ABSTRAK

Hana Tiarna : Pengaruh Price Earning Ratio (PER) dan Return On Equity (ROE)
Terhadap Harga Saham di Perusahaan yang Terdaftar di Jakarta
Islamic Indeks (J11) Periode 2014-2018

Berbicara tentang masalah ekonomi kita tidak akan lepas dari pasar saham
atau pasar modal. Di Indonesia sendiri pasar saham sudah menjadi bisnis yang besar
dikalangan para pengusaha-pengusaha sukses yang bergerak dibidang pasar saham.
Salah satu yang faktor yang mempengaruhi harga saham yaitu jumlah PER dan ROE.
Dari data yang ditemukan dilapangan berbeda dengan teori yang ada yaitu
menyebutkan bahwa “semakin tinggi PER, investor semakin percaya pada
perusahaan sehingga harga saham semakin mahal” dan Semakin tinggi Return On
Equity (ROE) maka makin tinggi nilai perusahaan dimata investor dan calon investor
dan mengakibatkan kenaikan harga saham”

Tujuan dari penelitian ini : (1) Untuk mengetahui pengaruh Price Earning
Ratio (PER) terhadap harga saham syariah di perusahaan yang terdaftar di Jakarta
Islamic Index (JII) secara parsial,(2) Untuk mengetahui pengaruh Return On Equity
terhadap harga saham syariah di perusahaan yang terdaftar di Jakarta Islamic Index
(JI) secara parsial, (3) Untuk mengetahui pengaruh antara Price Earning Ratio
(PER) dan Return On Equity (ROE) terhadap harga saham syariah di perusahaan efek
syariah yang terdaftar di Jakarta Islamic Index (JI1) secara simultan.

Hasil dari penelitian ini secara parsial PER terhadap Harga Saham bahwa Ha
di tolak Ho diterima yang artinya memiliki hubungan yang positif dan tidak
signifikan antara Price Earning Ratio terhadap harga saham pada perusahaan yang
terdaftar di Jakarta Islamic Indeks (JI1). ROE terhadap Harga Saham terhadap harga
saham pada perusahaan yang terdaftar di Jakarta Islamic Indeks (JII), bahwa Ha
diterima Ho ditolak yang artinya memiliki hubungan positif dan signifikan antara
Return On Equity (ROE) terhadap Harga Saham pada perusahaan yang terdaftar di
Jakarta Islamic Indeks (JII). Sedangkan secara simultan PER dan ROE terhadap
Harga saham Dapat disimpulkan bahwa Ha di terima Ho di tolak yang artinya
memiliki hubungan posisitif dan signifikan antara Price Earning Ratio (PER) dan
Return On Equity (ROE) terhadap harga saham pada perusahaan yang terdaftar di
Jakarta Islamic Indeks (JII).
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ABSTRACT

Hana Tiarna: The Effect of Price Earning Ratio (PER) and Return On Equity
(ROE) on  Share Prices in Companies Listed in the Jakarta Islamic
Index (JI1) Period 2014-2018.

Talking about our economic problems will not be separated from the stock
market or capital market. In Indonesia, the stock market has become a big business
among successful entrepreneurs engaged in the stock market. One of the factors that
influence stock prices is the amount of PER and ROE. From the data found in the
field is different from the existing theories which states that “the higher the PER, the
more investors trust the company so that the stock price is more expensive" and the
higher the Return On Equity (ROE), the higher the value of the company in the eyes
of investors and potential investors and results stock price increase "

The purpose of this study: (1) To determine the effect of Price Earning Ratio
(PER) on the price of sharia shares in companies listed on the Jakarta Islamic Index
(JN) partially, (2) To determine the effect of Return On Equity on sharia stock prices
in companies partially registered in the Jakarta Islamic Index (JII), (3) To determine
the effect of Price Earning Ratio (PER) and Return On Equity (ROE) on the price of
sharia shares in Islamic securities companies listed on the Jakarta Islamic Index (JII)
simultaneous.

The results of this study are partially PER on the Stock Price that Ha rejected
Ho is accepted, which means it has a positive and insignificant relationship between
Price Earning Ratio to stock prices at companies listed on the Jakarta Islamic Index
(JI). ROE of Share Prices against share prices of companies listed on the Jakarta
Islamic Index (JII), that Ha is accepted Ho is rejected, which means that it has a
positive and significant relationship between Return On Equity (ROE) of the Share
Price of companies listed on the Jakarta Islamic Index ( JII). While simultaneously
PER and ROE on stock prices It can be concluded that Ha is accepted Ho is rejected
which means it has a positive and: significant. relationship between Price Earning
Ratio (PER) and Return On. Equity (ROE) to stock prices/at companies listed on the
Jakarta Islamic Index (JI1).
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