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Penelitian ini bertujuan utntuk mengetahui pengaruh return on assets, return
on equity, dan net profit margin terhadap harga saham perusahaan manufaktur
subsektor makanan dan minuman. Sampel dalam penelitian ini sebanyak
sembilan perusahaan yang terdaftar di BEI dalam kurun waktu 2010-2016.
Teknik pengumpulan data dalam penelitian ini menggunakan teknik
purposive sampling. Data yang digunakan adalah data sekunder berupa data
panel yang dikumpulkan menggunakan metode dokumentasi data.
berdasarkan hasil uji hipotesis menggunakan regresi berganda dengan
program e-views, diketahui bahwa ROA tidak berpengaruh terhadap harga
saham. NPM berpengaruh positif terhadap harga saham dan hasil yang tidak
diharapkan muncul dalam penelitian ini, yaitu bahwa ROE berpengaruh
negatif terhadap harga saham. Sedangkan secara bersama-sama, ROA, ROE
dan NPM berpengaruh terhadap harga saham.

Kata kunci: Return On Assets, Return On Equity, Net Profit Margin dan
Harga Saham
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ABSTRACT

THE INFLUENCE OF RETURN ON ASSETS, RETURN ON EQUITY,
AND NET PROFIT MARGIN ON STOCK PROCE
A Case Study on Nine Listed Manufacturing Companies in the Sub Sector of
Food and Baverage.

Theresia Dian Segara Kasih
Universitas Sanata Dharma
Yogyakarta
2017

The purpose of this research is to find out the influence of Return On Assets,
Return on Equity, and Net Profit Margin on the stock price of food and
baverage manufacturers. The sample of this research includes nine
companies that listed in BEI in the periode form 2010 to 2016. This sampling
technique used is purposive random sampling method. The data consist of
secondary data which are panel data collected with the documentation
method. Based on the result of the hypotesis test using t-test and F-test
analysis with e-views program, shows that ROA doesn’t have significant
influence on the stock price, while NPM has a sigificant influence on the
stock price and there is an unexpected result that ROE has negative
significant influance on the stock price. Stimultaneously, ROA, ROE and
NPM have significant influence on the stock price.
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