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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh Net
Profit Margin, Current Ratio, Earning Per Share, Price Earning Ratio, dan Debt to
Equity Ratio secara simultan dan parsial terhadap Return Saham dan Beta Saham. Dan
untuk mengetahui dan menganalisis pengaruh Net Profit Margin, Current Ratio,
Earning Per Share, Price Earning Ratio, dan Debt to Equity Ratio secara simultan dan
parsial terhadap Rerurn Saham dengan Beta Saham sebagai variabel intervening.

Penelitian ini dilakukan pada perusahaan property dan real estate yang
terdaftar di Bursa Efek Indonesia periode 2011-2015. Populasi dalam penelitian ini
berjumlah 62 perusahaan. Pemilihan sampel menggunakan teknik purposive sampling,
sehingga diperoleh total sampel 35 perusahaan. Metode pengujian data yang
digunakan adalah analisis regresi linier berganda.

Secara simultan, Net Profit Margin, Current Ratio, Price Earning Ratio,
Earning Per Share, dan Debt to Equity Ratio berpengaruh terhadap Beta Saham.
Secara Parsial, Price Earning Ratio berpengaruh terhadap Beta Saham. Net Profit
Margin, Current Ratio, Earning Per Share, dan Debt to Egquity Ratio tidak
berpengaruh terhadap Beta Saham. Secara simultan, Net Profit Margin, Current Ratio,
Price Earning Ratio, Earning Per Share, Debt to Equity Ratio, dan Beta Saham
berpengaruh terhadap Refurn Saham. Secara Parsial, Beta Saham berpengaruh
terhadap Return Saham. Net Profit Margin, Current Ratio, Price Earning Ratio,
Earning Per Share, dan Debt to Equity Ratio tidak berpengaruh terhadap Return
Saham. Current Ratio dan Earning Per Share berpengaruh terhadap Retfurn Saham
dengan Beta Saham sebagai variabel intervening sedangkan Net Profit Margin, Price
Earning Ratio, dan Debt to Equity Ratio tidak berpengaruh terhadap Return Saham
dengan Beta Saham sebagai variabel intervening.

Kata Kunci : Net Profit Margin, Current Ratio, Price Earning Ratio, Beta Saham,
Return Saham
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ABSTRACT

This Research aims to identify and analyzing the influence of Net Profit
Margin, Current Ratio, Price Earning Ratio, Earning Per Share, and Debt to Equity
Ratio either simultaneously and partially on Stock Return and Stock Beta. And to
identify and analyzing the influence of Net Profit Margin, Current Ratio, Price Earning
Ratio, Earning Per Share, and Debt to Equity either simultaneously and partially on
Stock Return using Stock Beta as intervening variable.

This research was performed on Property and Real Estate companies listed in
Indonesia Stock Exchange 2011-2015. The population of this research as many as 62
companies. Selection of the sample in this research used a purposive sampling
technique, which the number of total sample were 35 companies. The test of data
method used multiple linear regression analysis.

Simultaneously, Net Profit Margin, Current Ratio, Price Earning Ratio,
Earning Per Share, and Debt to Equity Ratio influence on Stock Beta. Partially, Price
Earning Ratio has influence on Stock Beta. Net Profit Margin, Current Ratio, Earning
Per Share, and Debt to Equity Ratio have no influence on Stock Beta. Simultaneously,
Net Profit Margin, Current Ratio, Price Earning Ratio, Earning Per Share, and Debt to
Equity Ratio influence on Stock Return. Partially, Stock Beta has influence on Stock
Return. Net Profit Margin, Current Ratio, Price Earning Ratio Earning Per Share, and
Debt to Equity Ratio have no influence on Stock Return. Current Ratio and Earning
Per Share have influence on Stock Return using Stock Beta as intervening variable.
Net Profit Margin, Price Earning Ratio, and Debt to Equity Ratio have no influence on
Stock Return using Stock Beta as intervening variable.

Keywords : Net Profit Margin, Current Ratio, Price Earning Ratio, Stock Beta, Stock
Return
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