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Abstrak 

Penelitian ini bertujuan untuk menguji pengaruh return on equity, current 

ratio dan economic value added baik secara simultan maupun parsial terhadap 

harga saham pada perusahaan yang terdapat di  Jakarta Islamic Indeks tahun 

2012-2016. Pengambilan sampel menggunakan metode purposive sampling, 

berdasarkan kriteria yang telah ditentukan didapat 12 sampel perusahaan yang ada 

di Jakarta Islamic Indeks tahun 2012-2016. Penelitian ini menggunakan analisis 

regresi berganda dengan alat bantu yang digunakan adalah program SPSS versi 

20.0. hasil penelitian simultan (uji F) menunjukkan bahwa model regresi layak 

digunakan utnuk memprediksi return on equity, current ratio dan economic value 

added terhadap harga saham pada perusahaan yang terdapat pada Jakarta Islamic 

Indeks. Secara parsial (uji t) dihasilkan bahwa variabel return on equity 

berpengaruh positif terhadap harga saham sedangkan current ratio dan economic 

value added tidak berpengaruh terhadap harga saham. Penelitian ini menghasilkan 

nilai R
2
 sebesar 0,366 yaitu 36,6 % harga saham dapat dijelaskan oleh variabel 

return on equity, current ratio,  dan economic value added  sedangkan sisanya 

63,4 % dijelaskan oleh variabel lain. 

Kata kunci : return on equity, current ratio, economic value added, harga saham 
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Abstract 
 

 This reaserch aims to examine the influence of return on equity, current 

ratio and economic value added to the share price in the company group Jakarta 

Islamic Index in 2012-2016. The Sample collection technique has been carried out 

by using puposive sampling method, based on the predetermined criteria, 

obtained 12 sample companies group Jakarta Islamic Index in 2012-2016. This 

reaserch has conducted by using multiple linier regression and SPSS 20
th

 version. 

The results of simultaneous test (F test) shows that the regression models are 

feasible to be use to predict return on equity, current ratio and economic value 

added to share price at group company of Jakarta Islamic Index. Partially (t test) 

resulted that the  return on equity give positive effect to the share price, while 

current ratio and economic value added does not give influence to the share price. 

This research yields value of R
2
 equal to 0,366 that is 36,6% share price can be 

explained by variable return on equity, current ratio, and economic value added 

while the rest 63,4% explained by other variable. 

 

 

Keywords: return on equity, current ratio, economic value added, stock price 

 


