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ABSTRAK 

ALDRINA MALDINI. 3021411006. PENGARUH RETURN ON ASSET 

(ROA), NET PROFIT MARGIN (NPM), EARNING PER SHARE (EPS), 

PRICE TO BOOK VALUE (PBV) DAN RETURN SAHAM (Studi Pada 

Perusahaan Sub Sektor Hotel, Restoran dan Pariwisata yang Terdaftar di BEI 

Periode 2014-2017).  

 Penelitian ini bertujuan untuk menganalisis faktor-faktor yang 

mempengaruhi Return Saham perusahaan di pasar modal Indonesia khususnya pada 

perusahaan sub sektor Hotel, Restoran dan Pariwisata. Variabel independen yang 

digunakan adalah Return On Asset, Net Profit Margin, Earning Per Share dan Price 

to Book Value sedangkan variabel dependen yang digunakan adalah Return Saham.  

 Penelitian ini adalah penelitian kuntitatif dengan populasi semua 

perusahaan sub sektor Hotel, Restoran dan Pariwisata yang terdaftar di Bursa Efek 

Indonesia (BEI) sebanyak 25 perusahaan, dan data ini diperoleh melalui situs 

www.idx.co.id. Teknik pengambilan sampel yang digunakan adalah purposive 

sampling dengan mengambil sampel perusahaan sebanyak 9 (sembilan) perusahaan 

yang memenuhi kriteria yang telah ditentukan. 

 Analisis yang digunakan untuk menunjukan pengaruh antara adalah Return 

On Asset, Net Profit Margin, Earning Per Share dan Price to Book Value terhadap 

Return Saham adalah analisis regresi linear berganda. Berdasarkan hasil penelitian  

yang dilakukan oleh penulis disimpulkan bahwa secara parsial Return On Asset dan 

Net Profit Margin berpengaruh positif tidak signifikan terhadap Return Saham. 

Variabel Earning Per Share secara parsial berpengaruh negatif tidak signifikan 

terhadap Return Saham, variabel Price to Book Value berpengauh positif signifikan 

terhadap Return Saham. Secara simultan Return On Asset, Net Profit Margin, 

Earning Per Share dan Price to Book Value berpengaruh positif tidak signifikan 

terhadap Return Saham.  

 

Kata Kunci : Return On Asset, Net Profit Margin, Earning Per Share, Price to 

Book Value, Return Saham. 

 



ABSTRACT 

ALDRINA MALDINI. 3021411006. INFLUENCE OF RETURN ON 

ASSET (ROA), NET PROFIT MARGIN (NPM), EARNING PER 

SHARE (EPS) AND PRICE TO BOOK VALUE (PBV) AND STOCK 

RETURN (Study In Sub Sector Companies, Restaurant, and Tourism 

Listed on BEI 2014-2017) 

This study aimed to anlyzed the factors affecting the return on stock of companies 

in the Indonesian capital market, especially in the company sub sector Hotel, 

Restaurant, and Tourism. Independent variables used were ROA, NPM, EPS and 

PBV while dependent variable used was stock return. 

Thus research was quantitive research with population of all company sub sector 

Hotel, Restaurant and Tourism list on BEI as many as 25 companies and this data 

were obtained through website www.idx.co.id. The sampling technique used as 

purposive sampling by taking a sample of companies as many as 9 company that 

met the criteria which had been determined. 

The analysis used to show the influence between ROA, NPM, EPS and PBV on Stock 

Return was multiplied linear reggression analysis. Based on result of research 

conducted by the authors, it could be concluded that the partial ROA and NPM 

positevely gave a positive effect on stock return. Variable EPS partially had no 

significant negative effect on stock return. Variable PBV had a significant and 

positive return to stock return. Simultaneosly, ROA, NPM, EPS, and PBV had a 

positive effect and not significant to Return Stock. 

 

Keywords : Return On Asset, Net Profit Margin, Earning Per Share, Price to Book 

Value, and Stock Return   

http://www.idx.co.id/
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