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ABSTRAK 

 

Dara Maya Indriyani 201510325312 Pengaruh Return On Equity, Net Profit 

Margin Dan Debt To Equity Ratio Terhadap Return Saham (Pada Perusahaan Sub 

Sektor Real Estate Dan Property Yang Terdaftar Di Bursa Efek Indonesia Periode 

2013-2017. Penelitian ini bertujuan untuk mengetahui apakah terdapat pengaruh secara 

parsial maupun simultan return on equity (ROE) net profit margin (NPM) dan debt to 

equity ratio (DER)  terhadap return saham. Populasi dalam penelitian ini adalah 

perusahaan sub sektor real estate dan property yang terdaftar di Di Bursa Efek 

Indonesia Periode 2013-2017. Sampel penelitian sebanyak 12 perusahaan yang 

diperoleh dengan teknik purposive sampling. Data yang digunakan adalah laporan 

keuangan tahunan perusahaan. Teknik analisis data yang digunakan adalah analisis 

regresi linear berganda,uji asumsi klasik dan uji hipotesis dengan menggunakan 

program SPSS versi 22. Hasil penelitian menunjukan secara parsial return on equity 

berpengaruh positif signifikan dan debt to equity ratio berpengaruh negatif  signifikan 

terhadap return saham sedangkan net profit margin tidak berpengaruh terhadap return 

saham. Secara simultan variabel ROE, NPM dan DER berpengaruh secara simultan 

terhadap return saham.  

 

Kata kunci : return saham , return on equity , net profit margin, debt to equity ratio 
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ABSTRACT 

 

 

Dara Maya Indriyani 201510325312 Effect of Return On Equity, Net Profit 

Margin And Debt To Equity Ratio Against Stock Returns (In Real Estate And Property 

Sub Sector Companies Listed On The Indonesia Stock Exchange Period 2013-2017. 

This study aims to determine whether there is a partial or simultaneous effect of return 

on equity (ROE) net profit margin (NPM) and debt to equity ratio (DER) on stock 

returns. The population in this study is the real estate and property sub-sector 

companies listed on the Indonesia Stock Exchange for the 2013-2017 period. The 

research sample was 12 companies obtained by purposive sampling technique. The 

data used is the company's annual financial report. The data analysis technique used is 

multiple linear regression analysis, classical assumption test and hypothesis test using 

SPSS version 22. The results show that partially return on equity has a significant 

positive effect and a debt to equity ratio has a significant negative effect on stock 

returns while the net profit margin does not affect stock returns. Simultaneously the 

ROE, NPM and DER variables have an effect simultaneously on stock returns. 

 

Keywords: stock return, return on equity, net profit margin, debt to equity ratio 
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