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ABSTRAK 

Penelitian ini bertujuan untuk menguji pengaruh Price Earning Ratio (PER), 

Economic Value Added (EVA), Market Value Added (MVA), Net Profit Margin 

(NPM), dan Debt to Equity Ratio (DER) terhadap return saham. 

 Sampel diambil berdasarkan purposive sampling dan data yang 

digunakan adalah data sekunder yaitu laporan keuangan tahunan perusahaan. 

Sampel dalam penelitian ini adalah 23 perusahaan property dan real estate yang 

terdaftar di Bursa Efek Indonesia (BEI) tahun 2012-2014. Metode pengujian yang 

digunakan dalam penelitian ini adalah metode analisis regresi linier berganda.  

 Hasil penelitian ini adalah Price Earning Ratio tidak berpengaruh 

terhadap return saham. Economic Value Added tidak berpengaruh terhadap return 

saham. Market Value Added berpengaruh terhadap return saham. Net Profit 

Margin tidak berpengaruh terhadap return saham. Debt to Equity Ratio tidak 

berpengaruh signifikan terhadap return saham. Price Earning Ratio (PER), 

Economic Value Added (EVA), Market Value Added (MVA), Net Profit Margin 

(NPM), dan Debt to Equity Ratio (DER) secara simultan tidak berpengaruh 

terhadap return saham. 

 

Kata Kunci:    Price Earning Ratio (PER), Economic Value Added (EVA), Market 

Value Added (MVA), Net Profit Margin (NPM), Debt to Equity 

Ratio (DER), return saham.  
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ABSTRACT 

This research aims to examine the influence of Price Earning Ratio (PER), 

Economic Value Added (EVA), Market Value Added (MVA), Net Profit Margin 

(NPM), and Debt to Equity Ratio (DER) towards stock return.  

 The sample is selected based on purposive sampling and the data used in 

this research is secondary data such as company annual financial reports. The 

sample in this research is 23 property and real estate companies listed in 

Indonesia Stock Exchange (IDX) in 2012-2014. The examination method used in 

this research is multiple linear regression analysis method.    

 The results of this research are Price Earning Ratio has no influence 

towards stock return. Economic Value Added has no influence towards stock 

return. Market Value Added has influence towards stock return. Net Profit 

Margin has no influence towards stock return. Debt to Equity Ratio has no 

influence towards stock return. Price Earning Ratio, Economic Value Added, 

Market Value Added, Net Profit Margin, and Debt to Equity Ratio simultaneously 

have no influence towards stock return.   

 

Keywords:    Price Earning Ratio (PER), Economic Value Added (EVA), Market 

Value Added (MVA), Net Profit Margin (NPM), Debt to Equity 

Ratio (DER), stock return.  
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