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ABSTRACT 

 

 

 

Raden Ayu Hegi Herbina. 302 12 11 072. Influence of Earning Per Share, 

Retrun On Assets, Net Profit Margin and Price Earnings Ratio towards Share 

Return of PT.Timah (Persero) Tbk period of 2008-2015. 

 

 This research is based on the phenomenon exists that shows stock returns 

PT.Timah (Persero) Tbk decreased from 2008 to 2015 that is influenced by the 

independent variable. The purpose of this research  is to determine and analyze 

the effect of eraning per share, return on assets, net profit margin and price 

earnings ratio on stock returns PT.Timah (Persero) Tbk periode of 2008-2015. 

 This research is a descriptive quantitative research with a total sample of 

32 financial reports, while the sampling technique was purposive sampling. In 

this research, the independent variables consisted of Earning Per Share (EPS), 

Return On Assets (ROA), Net Profit Margin (NPM) and Price Earnings Ratio 

(PER), while the dependent variable was the Stock Return. Testing instrument 

used SPSS 22.0 software. Meanwhile, the method of data analysis applied the 

descriptive statistical analysis, classical assumption test, and multiple linear 

regression which was included t-test, F-test and R
2
. 

 The results showed that EPS was average, ROA was high, NPM was 

average, PER was very high and Stock Return was low. The X1 independent 

variables obtained tvalue (0,430)<ttable (2,048), X2 variable tvalue (2,079)>ttable 

(2,048), X3 variable tvalue (1,247)<ttable (2,048) and X4 variale tvalue (-2,874)<ttable 

(2,048). Then, the variable Y, EPS (X1) had partially positive impact to variable Y, 

ROA (X2) had partially positive effect to variable Y, variable NPM (X3) was 

partially positive influential in variable Y and variabel PER (X4)  had partially 

negatice effect on variables Y. F test results showed that Fvalue (16,578)>Ftable 

(2,960), while the significance was 0,000<aplha at a significance level of 0,05, 

namely the independent variables jointly or simultaneously affected the dependent 

variable significantly. 

 

 

 

Keywords: Earning Per Share, Return On Assets, Net Profit Margin, Price      

Earnings Ratio and Stock Return. 
 

 

 

 

 



ix 
 

ABSTRAK 

 

 

 

Raden Ayu Hegi Herbina. 302 12 11 072. Pengaruh Earning Per Share, 

Return On Assets, Net Profit Margin dan Price Earning Ratio terhadap Return 

Saham PT. Timah (Persero) Tbk periode 2008-2015. 

 

 

 Penelitian ini dilatar belakangi berdasarkan fenomena yang ada 

menunjukan bahwa return saham PT.Timah (Persero) Tbk menurun dari tahun 

2008 sampai tahun 2015 yang dipengaruhi varibel independen. Tujuan dari 

penelitian ini adalah untuk mengetahui dan menganalisis pengaruh earning per 

share, return on assets, net profit margin dan price earning ratio terhadap return 

saham PT.Timah (Persero) Tbk periode 2008-2015.  

Penelitian ini merupakan penelitian deskriptif kuantitatif dengan jumlah 

sampel sebanyak 32 laporan keuangan, sedangkan tehnik pengambilan sampel 

dilakukan secara purposive sampling. Pada penelitian ini variabel bebasnya terdiri 

dari Earning Per Share (EPS), Return On Assets (ROA), Net Profit Margin 

(NPM) dan Price Earning Ratio (PER), sedangkan variabel terikatnya adalah 

Return Saham. Pengujian instrumen menggunakan software SPSS 22.0. 

Sedangkan metode analisis data menggunakan analisis statistik deskriptif, uji 

asumsi klasik dan regresi linier berganda yang meliputi uji t, uji F dan R
2
. 

 Hasil penelitian menunjukkan EPS sedang, ROA tinggi, NPM sedang,  

PER sangat tinggi dan Return Saham rendah. Variabel independen X1 diperoleh  

thitung  (0,430) < Ttabel (2,048), variabel X2 thitung (2,079) > Ttabel (2,048) dan variabel 

X3 thitung (1,247) < Ttabel (2,048), variabel X4 thitung (-2,874) < Ttabel (2,048).  Maka 

variabel EPS (X1) berpengaruh positif secara parsial terhadap variabel Y, variabel 

ROA (X2) berpengaruh positif secara parsial terhadap variabel Y, variabel NPM 

(X3) berpengaruh positif secara parsial terhadap variabel Y dan variabel PER (X4) 

berpengaruh negatif secara parsial terhadap variabel Y. Hasil uji F menunjukkan 

bahwa Fhitung (9,556) > Ftabel (2,960), sedangkan signifikansi adalah 0,000 < alpha 

pada taraf signifikansi 0,05, berarti variabel independen secara bersama-sama atau 

simultan mempengaruhi variabel dependen secara signifikan.  

 

 

 

  

Kata kunci: Earning Per Share, Return On Assets, Net Profit Margin, Price 

Earning Ratio dan Return Saham. 
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