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ABSTRAK

Pengaruh Return On Equity, Earning Per Share dan Net Profit Margin
Terhadap Harga Saham pada Perusahaan Manufaktur yang Terdaftar di
Bursa Efek Indonesia (Tahun 2009-2012)

Resi Afrianti, 2014 (xv + 48 halaman)

resiafrianti@yahoo.co.id

Tujuan penelitian ini untuk mengetahui dan menganalisis pengaruh Return On
Equity (ROE), Earning Per Share (EPS) dan Net Profit Margin (NPM)
berpengaruh secara simultan dan parsial terhadap Harga Saham pada perusahaan
manufaktur yang terdaftar di Bursa Efek Indonesia. Populasi dalam penelitian ini
adalah laporan keuangan perusahaan manufaktur subsektor makanan dan
minuman yang terdaftar di Bursa Efek Indonesia tahun 2009-2012. Besarnya
sampel sebanyak 9 perusahaan manufaktur khususnya sub-sektor makanan dan
minuman yang diperoleh melalui teknik pengambilan sampel yaitu purposive
sampling. Teknik analisis yang digunakan adalah analisis statistik deskriptif, uji
kualitas data, uji asumsi klasik, uji regresi linear berganda dan uji hipotesis.
Berdasarkan hasil pengujian bahwa Return On Equity (ROE), Earning Per Share
(EPS) dan Net Profit Margin (NPM) secara simultan berpengaruh signifikan
terhadap harga saham. Secara parsial Return On Equity (ROE) dan Earning Per
Share (EPS) berpengaruh signifikan terhadap harga saham, sedangkan Net Profit
Margin (NPM) tidak berpengaruh signifikan terhadap harga saham. Dalam hal ini
perusahaan sebaiknya mampu mengelola modal dari pemegang saham dan
meningkatkan penjualan yang diimbangi dengan efisiensi biaya.

Kata kunci: Return On Equity, Earning Per Share dan Net Profit Margin (NPM)
dan Harga Saham.
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ABSTRACT

The Effect Return On Equity, Earnings Per Share and Net Profit Margin To
Stock Price on Manufacturing Companies Listed in Indonesia Stock Exchange
(Year 2009-2012)

Resi Afrianti, 2014 (xv + 48 pages)

resiafrianti@yahoo.co.id

The purpose of this study to identify and analyze effect Return On Equity (ROE),
Earning Per Share (EPS) and Net Profit Margin (NPM) simultaneously and
partially effect to the stock price on the manufacturing listed in the Indonesia
Stock Exchange . Population in this study are the financial statements of
companies manufacturing food and beverage sub-sectors listed in the Indonesia
Stock Exchange 2009-2012. Nain manufacturing entities, focus on food and drinks
sub-sector, are being taken as samples by using purposive sampling method. The
analysis technique used is the descriptive statistic analysis, data quality tests, the
classical assumption, multiple linear regression tests and hypothesis testing.
Based on the test results, the Return On Equity (ROE), Earning Per Share (EPS)
and Net Profit Margin (NPM) simultaneously significant effect to stock prices.
Partially Return On Equity (ROE) and Earning Per Share (EPS) have a
significant effect to stock prices, while the net profit margin (NPM) effect not
significantly influence stock prices. In this metter for the company should be able
to manage capital from shareholders and increase sales offset by cost efficiencies.

Keywords: Return on Equity, Earning Per Share and Net Profit Margin (NPM)
and the stock price
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