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JUDUL :

“Pengaruh Harga Saham, Earning Per Share (EPS), dan Varian
Return Saham terhadap Bid Ask Spread pada Saham Syariah Perusahaan
Property dan Real Estate yang Terdaftar pada ISSI Periode 2014 — 2017”

ISI:

Penelitian ini bertujuan untuk mengetahui pengaruh Harga Saham,
Earning Per Share (EPS), dan Varian Refurn saham terhadap Bid Ask Spread
pada Saham Syariah Perusahaan Property dan Real Estate yang Terdaftar di
ISSI Periode 2014 — 2017 secara parsial maupun simultan. Penelitian ini
menggunakan metode kuantitatif dengan menggunakan regresi data panel.
Teknik pengambilan sampel menggunakan teknik purposive sampling yang
menghasilkan 26 perusahaan property dan real estate yang menetap dan
terdaftar di ISSI periode 2014 — 2017. Data yang digunakan adalah data
sekunder dengan mengumpulkan data annual report tahun 2014 —2017.

Hasil regresi data panel pada penelitian ini menunjukkan bahwa
Harga Saham berpengaruh negatif dan signifikan secara parsial terhadap bid
ask spread saham syariah perusahaan property dan real estate yang terdaftar
di ISSI periode 2014 — 2017. Earning Per Share (EPS) dan Varian Return
saham berpengaruh positif dan tidak signifikan secara parsial terhadap bid ask
spread saham syariah perusahaan property dan real estate yang terdaftar di
ISSI periode 2014 — 2017. Sedangkan secara simultan Harga Saham, Earning
Per Share (EPS), dan Varian Return saham berpengaruh signifikan terhadap
bid ask spread perusahaan property dan real estate yang terdaftar di ISSI
periode 2014 —2017.

Kata Kunci : Bid Ask Spread, Harga Saham, Earning Per Share (EPS), Varian
Return, Perusahaan Property dan Real Estate, 1SS
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TITLE :

Effect of Stock Price, Earning Per Share (EPS) and Return Variance
on Bid Ask Spread of Sharia Shares in Property and Real Estate Companies
Listed on Indonesia Shares Stock Index for the period 2014 — 2017.

CONTENTS :

This study aims to determine the effect of Stock Price, Earning Per
Share (EPS) and Return Variance on Bid Ask Spreads of Sharia Shares in
Property and Real Estate Companies Listed on Indonesia Shares Stock Index
(ISSI) for the period 2014 — 2017 partially or simultaneously. This research
used quantitative method and used panel data regression. The sampling
technique used purposive sampling technique that produces 26 property and
real estate company settled registered in ISSI for the period 2014 —2017. The
data used secondary data by collecting data from the annual report from 2014
—2017.

The results of the panel data regression in this research indicate that
the Stock Price show negative effect and significant partially on bid ask
spreads of sharia shares in property and real estate companies listed on
Indonesia Shares Stock Index (ISSI) for the period 2014 —2017. Earning Per
Share (EPS), and Return Variance show positive effect and no significant
partially on bid ask spreads of sharia shares in property and real estate
companies listed on Indonesia Shares Stock Index (ISSI) for the period 2014 —
2017. While the simultaneous Stock Price, Earning Per Share (EPS), and
Return of Variance have a significant effect on bid ask spreads of sharia shares
in property and real estate companies listed on Indonesia Shares Stock Index
(ISSI) for the period 2014 — 2017.

Keywords : Bid Ask Spread, Stock Price, Earning Per Share (EPS), Return of
Variance, property and real estate companies, ISSI
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