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ABSTRAK 

Penelitian ini bertujuan untuk menguji pengaruh Debt to Equity Ratio 

(DER), Earning Per Share (EPS), Net Profit Margin (NPM), dan Price to Book 

Value (PBV) terhadap return saham perbankan. Populasi penelitian ini adalah 

perbankan go public yang terdaftar di BEI tahun 2012-2015.  Bank go public yang 

terdaftar di BEI periode 2012-2015 yang memenuhi syarat yaitu ada 24 bank.  

Sampel dipilih dengan metode  purposive sampling  setiap  tahun  dari 2012 

sampai dengan tahun 2015 sehingga diperoleh 92 sampel.  Penelitian ini 

menggunakan  metode deskriptif, analisis  regresi linear berganda, uji asumsi 

klasik, uji hipotesis (uji t-statistic, uji F-statistic dan uji Koefisien Determinasi 

(R
2
) dengan menggunakan program SPSS 22. 

Berdasarkan hasil pengujian hipotesis, khususnya pada uji F menunjukkan 

bahwa DER, EPS, NPM, dan PBV secara simultan memiliki pengaruh signifikan  

terhadap return saham. Uji t (parsial) menunjukkan DER, EPS, dan NPM tidak 

memiliki pengaruh terhadap return saham. Variabel PBV berpengaruh positif 

signifikan terhadap return saham. Adjusted R2 menunjukkan bahwa hanya 

sebesar 18% variabel-variabel independen memengaruhi return saham, sedangkan 

82% dipengaruhi oleh faktor lainnya. 

 

Kata Kunci: Return saham, Debt to Equity Ratio (DER), Earning Per Share 

(EPS), Net Profit Margin (NPM) dan Price to Book Value (PBV). 
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ABSTRACT 

 

This study aimed to examine the effect of Debt to Equity Ratio (DER), 

Earning Per Share (EPS), Net Profit Margin (NPM), and Price to Book Value 

(PBV) of the stock return bank. The study population was banks go public listed 

on the Stock Exchange for the period 2012-2015 are eligible ie there are 24 

banks. Samples were selected by random sampling method each year from 2012 

until 2015 in order to obtain 92 samples. This research uses descriptive method, 

multiple linear regression analysis, the classic assumption test, hypothesis test (t-

statistic test, test and test F-statistic coefficient of determination (R
2
) using SPSS 

22. 

Based on the results of hypothesis testing, particularly on the F test shows 

that DER, EPS, NPM, and PBV simultaneously have a significant influence on 

the stock return. T test (partial) shows DER, EPS and NPM have no effect on the 

stock return. Variable PBV significant positive effect on stock return. Adjusted R
2
 

shows that only 18% of independent variables affect the stock return, while 82% 

are influenced by other factors. 

 

Keywords: Stock return, Debt to Equity Ratio (DER), Earning Per Share (EPS), 

Net Profit Margin (NPM) and Price to Book Value (PBV). 
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