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ABSTRAK

Yearnuar Ramadhan Dwi Ptra Dosen Pembimbing :
NPM : 21160000196 Syahrul Effendi, S.E., MM
Program Studi S1 Manajemen

PENGARUH DEBT TO EQUITY RATIO, EARNING PER SHARE,
OPERATING CASH FLOW TERHADAP RETURN SAHAM PADA
JAKARTA ISLAMIC INDEKS (JI1) TAHUN 2015 - 2019

ABSTRAK

Tujuan dari penelitian ini adalah untuk mengetahui besar pengaruh Debt
to Equity Ratio (DER) Earning Per Share (EPS) dan Operating Cash Flow
(OCF) terhadap Return Saham pada Jakarta Islamic indks (JII) tahun 2015-2019.
Return Saham merupakan hasil yang diperoleh dari investasi.. Return Saham
sebagai variabel dependen, sedangkan solvabilitas, dan nilai pasar sebagai
variabel independen.

Populasi dari penelitian ini adalah perusahaan yang list pada Jakarta
Islamic Indeks (JI1) tahun 2015-2019. Sampel ditentukan menggunakan teknik
purposive sampling. Jumlah sampel yang digunakan sebanyak 13 perusahaan
serta keseluruhan data pengamatan selama periode 2015-2019 sebanyak 65 data
observasi.

Hasil penelitian menunjukkan bahwa Debt to Equity Ratio (DER)
berpengaruh negatif signifikan terhada Return Saham, sedangkan Earning Per
Share (EPS) dan Operating Cash Flow (OCF) berpengaruh positif signifikan
terhadap Return Saham pada pada Jakarta Islamic Indeks (JI1) tahun 2015-2019.

Kata Kunci : Debt to Equity Ratio, Earning Per Share, Operating Cash Flow,
Return Saham, Regresi Data Panel.
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ABSTRACT

Yearnuar Ramadhan Dwi Ptra Dosen Pembimbing :
NPM : 21160000196 Syahrul Effendi, S.E., MM
Program Studi S1 Manajemen

THE EFFECT OF DEBT TO EQUITY RATIO, EARNING PER SHARE,
OPERATING CASH FLOW ON STOCK RETURN IN THE JAKARTA
ISLAMIC INDEX (J11) FOR THE 2015 — 2019 PERIOD.

ABSTRACT

The purpose of this study was to determine the effect of Debt to Equity
Ratio (DER) Earning Per Share (EPS) and Operating Cash Flow (OCF) on Stock
Returns in the Jakarta Islamic Index (JI1) in 2015-2019. Stock Return is the result
of investment. Stock Return is the dependent variable, while solvency and market
value are independent variables.

The population of this study were companies listed on the Jakarta Islamic
Index (JI1) in 2015-2019. The sample was determined using purposive sampling
technique. The number of samples used were 13 companies and the overall
observation data for the 2015-2019 period was 65 observation data.

The results showed that the Debt to Equity Ratio (DER) had a significant
negative effect on Stock Return, while Earning Per Share (EPS) and Operating
Cash Flow (OCF) had a significant positive effect on Stock Return on the Jakarta
Islamic Index (JII) in 2015-20109.

Keywords : Debt to Equity Ratio, Earning Per Share, Operating Cash Flow,
Stock Return, Panel Data Regression.
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