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ABSTRAK 

 
Penelitian ini bertujuan untuk mengetahui mengetahui pengaruh faktor- 

faktor fundamental (net profit margin, total asset turnover, debt to equity ratio, beta 

saham, current ratio, ukuran perusahaan dan dummy saham syariah) terhadap nilai 

saham syariah dan saham konvensional periode 2015-2019 pada subsektor makanan 

dan minuman. Sampel ditentukan berdasarkan metode purposive sampling, dengan 

jumlah sampel sebanyak 14 subsektor makanan dan minuman sehingga total 

observasi dalam penelitian ini adalah sebanyak 70 observasi. Data yang digunakan 

dalam penelitian ini berupa data sekunder. Metoda pengumpulan data menggunakan 

dokumentasi melalui situs IDX. Teknik analisis data dengan menggunakan analisis 

regresi pendekatan pooling dengan alat bantu aplikasi E-views 10. 

 
Berdasarkan hasil koefisien determinasi (R-square) dijelaskan bahwa net 

profit margin, total asset turnover, debt to equity ratio, beta saham, current ratio, 

ukuran perusahaan dan dummy saham syariah memiliki pengaruh terhadapa nilai 

saham syariah dan saham konvensional sebesar 65.41% dan sisanya yaitu 34.59% 

dijelaskan oleh faktor lain yang tidak termasuk dalam penelitian ini. Hasil dari 

penelitian ini menunjukkan bahwa net profit margin berpengaruh positif dan 

signifikan (dengan tingkat signifikansi 1%) terhadap nilai saham, total asset 

turnover, debt to equity ratio, beta saham tidak berpengaruh terhadap nilai saham. 

Sedangkan current ratio berpengaruh negatif dan signifikan (dengan tingkat 

signifikansi 1%) terhadap nilai saham, ukuran perusahaan (yang diukur dengan (ln) 

total asset) berpengaruh positif dan signifikan (dengan tingkat signifikansi 10%) 

terhadap nilai saham, dummy saham syariah berpengaruh negatif dan signifikan 

(dengan tingkat signifikansi 5%) terhadap nilai saham. 

Keywords: Net Profit Margin, Total Asset Turnover, Debt to Equity Ratio, Beta 

Saham, Current Ratio, Ukuran Perusahaan, Nilai Saham. 
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INFLUENCE OF FUNDAMENTAL FACTORS ON THE VALUE OF SHARIA 

STOCKS AND CONVENTIONAL STOCKS FOR THE PERIOD 2015-2019 

(Food and Beverage Subsector) 

 
ABSTRACT 

 
This research aims to find out the effect of fundamental factors (net profit 

margin, total asset turnover, debt to equity ratio, beta shares, current ratio, company 

size and dummy of sharia stocks) on the value of sharia stocks and conventional 

stocks for the period 2015-2019 in the food and beverage subsector. The samples 

were determined based on purposive sampling methods, with a total of 14 food and 

beverage subsectors so the total observations in this study were as many as 70 

observations. The data used in this study is secondary data. The data collection 

method uses documentation through the IDX site. Data analysis techniques using 

regression analysis approach pooling with the E-views 10 application tool. 

 
Based on the results of the determination coefficient (R-square)it is explained 

that net profit margin, total asset turnover, debt to equity ratio, beta shares, current 

ratio, size of the company and dummy of sharia shares have an influence on the value 

of sharia stocks and conventional stocks by 65.41% and the remaining 34.59% is 

explained by other factors not included in this study. The results of this study show 

that net profit margin has a positive and significant effect (with a significance rate of 

1%) share value, total asset turnover, debt to equity ratio, beta of shares have no 

effect on the value of the shares. While the current ratio has a negative and significant 

effect (with a significance rate of 1%) share value, the size of the company (as 

measured by (ln) total assets) has a positive and significant effect (with a significance 

rate of 10%) share value, the dummy of sharia shares has a negative and significant 

effect (with a significance of 5%) share value. 

Keywords: Net Profit Margin, Total Asset Turnover, Debt to Equity Ratio, Beta 

Stocks, Current Ratio, Company Size, Stock Value. 

 


	PERNYATAAN KEASLIAN SKRIPSI
	PENGARUH FAKTOR-FAKTOR FUNDAMENTAL TERHADAP NILAI SAHAM SYARIAH DAN SAHAM
	(Subsektor Makanan dan Minuman)
	MAHDA FIYANI

	KATA PENGANTAR
	MAHDA FIYANI

	DAFTAR ISI
	Halaman


