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ABSTRAK

NISA TRESNARINI, Analisis Pengaruh Solvabilitas Dan Profitabilitas
Terhadap Return Saham Pada Perusahaan Manufaktur Sektor Industri
Barang Konsumsi Yang Terdaftar Di Bursa Efek Indonesia Periode 2011 -
2014. Fakultas Ekonomi Universitas Negeri Jakarta.2016

Penelitian ini bertujuan untuk mengetahui perbedaan variabel Solvabilitas (DER),
Profitabilitas (ROE,NPM,EPS) dan return saham pada perusahaan manufaktur
sektor industri barang konsumsi. Setelah itu, di lakukan analisis pengaruh DER,
ROE, NPM dan EPS terhadap Return Saham pada perusahaan manufaktur sektor
industri barang konsumsi. Data yang digunakan pada penelitian ini berupa data
tahunan bank (Annual Report) dan laporan keuangan 29 perusahaan manufaktur
sektor industri barang konsumsi yang di publikasikan serta diperoleh dari
Indonesia Stock Exchange selama periode 2011 — 2014. Analisis yang digunakan
menggunakan Independent Sample t- Test. Hasilnya menunjukan bahwa terdapat
perbedaan signifikan antara DER, ROE, NPM dan EPS pada perusahaan
manufaktur sektor industri barang konsumsi di Indonesia. Pemilihan model
regresi menggunakan pendekatan data panel dengan Uji Chow dan Hausman
terlebih dahulu dan didapat hasil terbaik mengunakan Random Effect. Hasil
penelitian menunjukan bahwa DER dan ROE tidak berpengaruh dan tidak
signifikan terhadap return saham manufaktur sektor industri barang konsumsi.
Sedangkan NPM dan EPS tidak berpengaruh signifikan terhadap Return saham
perusahaan manufaktur sektor industri barang konsumsi.

Kata kunci: Return Saham, Debt to Equity Ratio(DER), Return On Equity(ROE),
Net Profit Margin(NPM) dan Earning Per Share(EPS).



ABSTRACT

Nisa Tresnarini. The Influence of Solvability and profitability to Return on
Manufacturing Companies the Industrial Consumer Goods Sector That Listed
on Indonesia Stock Exchange Periode 2011-2014. Faculty of Economic, State
University of Jakarta. 2016.

This study attempts to knows the difference variable solvability ( der ),
profitability ( roe, npm, caused and return shares in manufacturing companies the
industrial sector consumer goods.After that, in do analysis influence der, roe, npm
and caused to return shares in manufacturing companies the industrial sector
consumer goods.The data used to research this in the form of annual bank (
annual report ) and financial report 29 manufacturing companies the industrial
sector consumer goods that in published and obtained from indonesia stock
exchange during the period 2011-2014.The analysis used use independent sample
w- test.The results show that that there are significant differences between der,
roe, npm and caused to companies manufacturing the industrial sector consumer
goods in indonesia.Election model regression used the data panel by test chow
and hausman first and is found the best result use random effect. The results of the
study showed that der and roe not influential and not significantly to return stock
manufacturing the industrial sector consumer good. So also with npm and eps not
influence significantly to return of stocks of companies manufacturing industry
sector consumer goods.

Keywords: Return Stock, Debt to Equity Ratio(DER), Return On Equity(ROE),
Net Profit Margin(NPM) dan Earning Per Share(EPS).
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