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ABSTRAK 

Penelitian ini bertujuan untuk menganalisis pengaruh faktor fundamental 

dan teknikal terhadap harga saham yang terdaftar di Jakarta Islamic Index. 

Metode analisis data yang digunakan dalam penelitian ini adalah analisis regresi 

berganda. Jumlah sampel yang digunakan sebanyak 35 perusahaan yang terdaftar 

di Jakarta Islamic Index, dengan menggunakan metode purposive sampling. Data 

yang digunakan adalah data sekunder berbentuk time series berupa data tahunan 

dari tahun 2012-2016 untuk tiap variabel penelitian. Hasil penelitian berdasarkan 

uji hipotesis secara parsial (uji-t) menunjukan bahwa variabel DER, inflasi, suku 

bunga dan nilai tukar tidak berpengaruh terhadap harga saham sedangkan variabel 

EPS dan ROE berpengaruh terhadap harga saham. 

Kata kunci: Harga saham, faktor fundamental, faktor teknikal. 
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ABSTRACT 

 

 The purpose of the research is to analise the influence of the 

fundamental and technical factors  towards stock price which is registered in 

Jakarta Islamic Index. The method of data analysis was multiple regression 

analysis.  The amount of the sample were 35 companies which were registered in 

Jakarta Islamic Index, by using purposive sampling method. the data used were 

secondary data in the form of time series which were annual data from 2012 until 

2016 for each of the  research variable. The result of the research based on 

hypothesis test on partial ( Test-T) showed that variable DER, inflation, interest 

rate and exchange rate did notimpact on the stock price while variable EPS and 

ROE did impact on the stock price.  

 

Keywords: stock price, fundamental factor,  technical factor. 
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