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ABSTRAK

Penelitian ini dilakukan untuk menguji pengaruh earnings per share, return on
equity dan kebijakan dividen terhadap harga saham pada perusahaan yang
terdaftar di Jakarta Islamic Index (JII) periode 2021 - 2024. Teknik penentuan
sampel menggunakan purposive sampling. Populasi pada penelitian ini sebanyak
30 perusahaan dengan jumlah sampel sebanyak 56 perusahaan. Penelitian ini
menggunakan data tahunan dengan jumlah data 14 sampel dan menggunakan
SPSS 22 sebagai alat uji statistik untuk menguji statistik deskriptif, uji asumsi
klasik, uji hipotesis dan uji linear berganda. Hasil penelitian menunjukkan bahwa
1) earnings per share tidak berpengaruh terhadap harga saham 2) return on equity
tidak berpengaruh terhadap harga saham 3) dividend payout ratio berpengaruh
positif terhadap harga saham 4) dividend yield tidak berpengaruh terhadap harga
saham.

Kata Kunci: earnings per share, return on equity dan kebijakan dividen
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ABSTRACT

This study was conducted to examine the effect of earnings per share, return on
equity, and dividend policy on stock prices in companies listed on the Jakarta
Islamic Index (JII) for the 2021-2024 period. The sampling technique used
purposive sampling. The population in this study was 30 companies with a sample
size of 56 companies. This study used annual data with 14 samples and used SPSS
22 as a statistical test tool to test descriptive statistics, classical assumption tests,
hypothesis tests, and multiple linear regression tests. The results showed that 1)
earnings per share had no effect on stock prices, 2) return on equity had no effect
on stock prices, 3) dividend payout ratio had a positive effect on stock prices, 4)
dividend yield had no effect on stock prices.

Keywords: earnings per share, return on equity and dividend polic
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