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ABSTRAK

CHAIRUN NISSAH. Pengaruh Net Profit Margin (NPM), Total Asset Turnover
(TATO), dan Systematic Risk () terhadap Return Saham Sektor Industri Barang
Konsumsi yang Terdaftar di Bursa Efek Indonesia Tahun 2010-2013. Fakultas
Ekonomi Universitas Negeri Jakarta. 2015.

Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh Net Profit
Margin (NPM), Total Asset Turnover (TATO), dan Systematic Risk () terhadap
Return Saham Sektor Industri Barang Konsumsi yang Terdaftar di Bursa Efek
Indonesia (BEI) Tahun 2010-2013. Teknik pengambilan sampel menggunakan
metode purposive sampling dan sampel penelitian ini sejumlah 31 perusahaan
industri barang konsumsi yang terdaftar di Bursa Efek Indonesia (BEI). Penelitian
ini menggunakan metode analisis regresi data panel yang bertujuan mengestimasi
dan memperkirakan nilai variabel terikat dari nilai variabel bebasnya. Berdasarkan
hasil penelitian, secara parsial diperolen : a) NPM berpengaruh positif dan
signifikan terhadap return saham. b) TATO berpengaruh negatif namun tidak
signifikan terhadap return saham. c) Systematic risk yang diukur menggunakan
koefisien beta berpengaruh positif dan signifikan terhadap return saham, dan
secara simultan diperoleh : NPM, TATO, dan Systematic risk () berpengaruh
signifikan terhadap return saham.

Kata Kunci : Net Profit Margin (NPM), Total Asset Turnover (TATO), Systematic
Risk (B), Return Saham.



ABSTRACT

CHAIRUN NISSAH. The Effect Net Profit Margin (NPM), Total Asset Turnover
(TATO), and Systematic Risk () on Stock Return of Industrial Sector Consumer
Goods Listed at the Indonesian Stock Exchange in 2010-2013. State University of
Jakarta. 2015.

This research conducted to describe the effect Net Profit Margin (NPM), Total
Asset Turnover (TATO) and Systematic Risk (B) on Stock Return of Industrial
Sector Consumer Goods Listed at the Indonesian Stock Exchange in 2010-2013.
The technique of sampling used purposive sampling methods and research sample
31 companies of Industrial Sector Consumer Goods Listed at the Indonesian
Stock Exchange. This research using of regression analysis panel data methods to
conducted estimating and measuring the value of dependen variable as from the
value of independen variables. Based on the results of research, in partial : a)
NPM have positive effect and significant on stock return. b) TATO have negative
effect but no significant on stock return. c¢) Systematic Risk measured using the
coefficient of beta have positive effect and significant on stock return, and in
simultaneously : NPM, TATO, and Systematic Risk () have significant on stock
return.

Keyword : Net Profit Margin (NPM), Total Asset Turnover (TATO), Systematic
Risk (B), Stock Return.
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