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ABSTRACT

The purpose of the research are (1) to know the affect of debt to equity ratio
to stock return, (2) to know the affect of net profit margin to stock return, (3) to
know the affect of the inflation to stock return, and (4) to know the affect of the
interest rate to stock return.

The data which used in this research is the annuals report property and real
estate companies which registered in Indonesian stock exchange period 2012-2014.
The data were analyzed using SPSS for 21 windows. The test result shows that debt
to equity ratio partially don’t affect significantly to stock return, net profit margin
don’t affect significantly to stock return, the inflation don’t affect significantly to
stock return, the interest rate affect significantly to stock return and simultaneously
debt to equity ratio (DER), net profit margin (NPM), the inflation, and the interest
rate areinfluence to stock-return. :

Keyword : Debt to Equity Ratio (DER), Net Profit Margin (NPM), the Inflation, the
Interest Rate and Stock Return.




ABSTRAK

Penelitian ini bertujuan (1) untuk mengetahui pengaruh debt to equity ratio
(DER) terhadap return saham, (2) untuk mengetahui pengaruh net profit margin
(NPM) terhadap return saham, (3) untuk mengetahui pengaruh tingkat inflasi
terhdap return saham, dan (4) untuk, nengetahui pengaruh tingkat suku bunga
terhadap return saham:

Data yang digunakan dalam penelitian ini adalah data laporan keuangan
perusahaan property dan real estate yang terdaftar di BEI periode 2010-2014. Data
ini dianalisis dengan menggunakan SPSS 21 for windows. Hasil pengujian
menunjukkan bahwa secara parsial debt to equity ratio (DER) tidak berpengaruh
signifikan terhadap refurn saham, net profit margin (NPM) tidak berpengaruh
signifikan terhadap refurn saham, tingkat inflasi tidak berpengaruh signifikan
terhadap return saham, tingkat suku bunga berpengaruh signifikan terhadap refurn
saham, dan secara simultan debt to equity ratio (DER), net profit margin (NPM),
tingkat inflasi, dan tingkat suku bunga berpengaruh terhadap refurn saham.

Kata Kunci : debt to equity ratio (DER), net profit margin (NPM), tingkat inflasi,
tingkat suku bunga dan return saham.
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