INTISARI

Tujuan dari penelitian ini adalah untuk menguji pengaruh harga saham,
volume perdagangan, likuiditas, leverage, earnings per share dan return saham
terhadap bid-ask spread saham syariah. Populasi dalam penelitian ini adalah
perusahaan yang terdaftar di Daftar Efek Syariah tahun 2014-2015. Teknik
pengambilan sampel dalam penelitian ini menggunakan metode purposive
sampling dengan kriteria perusahaan yang terdaftar Bursa Efek Indonesia, disajikan
dalam rupiah, serta memiliki kelengkapan data selama periode penelitian sehingga
diperoleh total sampel 185 perusahaan yang terdaftar di Daftar Efek Syariah.
Metode analisis data yang digunakan dalam penelitian ini adalah regresi linier
berganda. Hasil penelitian menunjukkan bahwa harga saham, volume perdagangan,
likuiditas, leverage, earnings per share dan return saham secara simultan
berpengaruh signifikan terhadap bid-ask spread saham syariah. Variabel harga
saham, earnings per share dan return saham secara parsial berpengaruh negatif
signifikan terhadap bid-ask spread saham syariah. Variabel volume perdagangan
secara parsial berpengaruh positif signifikan terhadap bid-ask spread saham
syariah. Sedangkan variabel likuiditas dan leverage secara parsial tidak
berpengaruh terhadap bid-ask spread saham syariah.

Kata Kunci  : Bid-Ask Spread, Harga Saham, VVolume Perdagangan, Likuiditas,
Leverage, Earnings Per Share, dan Return Saham

ABSTRACT



The purpose of this study is to examine the effect of the stock price, trading
volume, liquidity, leverage, earnings per share and return the stock to the bid-ask
spread Islamic stock. The population of this study is a company that register in the
years 2014 to 2015 list of islamic securities. The technique of sampling in this study
is using purposive sampling method which criteria that list in Indonesia stock
exchange company, presenting in rupiah, and also have a complete data during
study period until it gets 185 total sample of companies that list in Islamic
securities. The method of analysis data is using multiple linear regression. The
result of the study are showing that the stock price, trading volume, liquidity,
leverage, earnings per share and stock returns simultaneously significant effect on
the bid-ask spread of Islamic stocks. Variable stock price, earnings per share and
return stock partially significant negative affect on the bid-ask spread of Islamic
stocks. Trading the volume variable which partially significant positive effect on
the bid-ask spread of Islamic stocks. While the variable of partial liquidity and
leverage do not affect the bid-ask spread of Islamic stocks.
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