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ABSTRAK 

Masliyah, Lilik, 2019, Pengaruh Net Profit Margin (NPM), Earning Per Share (EPS), 

Produk Domestik Bruto (PDB) Dan Inflasi Terhadap Harga Saham Perusahaan Yang 

Terdaftar Di Jakarta Islamic Index (JII) Tahun 2014-2018. Skripsi Prodi Ekonomi 

Syariah, Fakultas Syariah, Institut Pesantren KH. Abdul Chalim, Pembimbing 1. Akhmad 

Sobrun Jamil M.E 2. Muhammad Mujtaba Mitra Zuana, M.Pd  

Kata Kunci : Net profit margin (NPM), earning per share (EPS), produk domestik bruto 

(PDB), inflasi dan harga saham.  

 

       Penelitian ini bertujuan untuk mengetahui pengaruh Net profit margin (NPM) dan 

earnings per share (EPS), produk domestik bruto (PDB) dan inflasi terhadap harga saham 

perusahaan yang terdaftar di Jakarta Islamic Index selama tahun 2014-2018, baik secara 

parsial maupun simultan. Populasi dalam penelitian ini adalah seluruh perusahaan yang 

konsisten terdaftar di Jakarta Islamic Index selama 5 periode. Sampel dalam penelitian ini 

sebanyak 15 perusahaan yang diperoleh dengan teknik purposive sampling. Analisis data 

yang digunakan adalah analisis data panel. Hasil penelitian menunjukkan bahwa secara 

parsial variabel NPM berpengaruh signifikan terhadap harga saham, sedangkan EPS, PDB 

dan inflasi tidak berpengaruh signifikan. Secara simultan variabel NPM, EPS, PDB dan 

inflasi berpengaruh terhadap harga saham.  
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ABSTRACT 

 

Masliyah, Lilik, 2019, The Effect Of Net Profit Margin (NPM), Earning Per Share (EPS), 

Bruto Domestic Products (GDP) And Inflation On Stock Prices Listed In Jakarta Islamic 

Index (JII) In 2014-2018. Thesis of Shariah Economics Study Program, Faculty of Sharia, 

Islamic Boanding School Institut Pesantren KH. Abdul Chalim, Advisor 1. Akhmad Sobrun 

Jamil M.E 2. Muhammad Mujtaba Mitra Zuana, M.Pd  

Keywords : Net Profit Margin (NPM), Earning Per Share (EPS), Bruto Domestic                                                                                

Products (GDP), Inflation and stock prices 

 

This study aims to determine the effect of Net profit margin (NPM) and earnings per 

share (EPS), gross domestic product (GDP) and inflation on share prices of companies listed 

on the Jakarta Islamic Index during 2014-2018, both partially and simultaneously. The 

population in this study are all companies that are consistently listed on the Jakarta Islamic 

Index for 5 periods. The samples in this study were 15 companies obtained by purposive 

sampling technique. Analysis of the data used is panel data analysis. The results showed that 

the NPM variable partially had a significant effect on stock prices, while EPS, GDP and 

inflation had no significant effect.  Simultaneously the variables NPM, EPS, GDP and 

inflation affect stock prices. 

 

 

 

 

 

 

 


