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ABSTRAK

Tujuan penelitian ini adalah untuk menganalisis seberapa besar pengaruh
Net Profit Margin (NPM), Return On Investment (ROI), dan Return On Equity
(ROE) secara parsial maupun simultan terhadap harga saham pada perusahaan sub
sektor makanan dan minuman yang terdaftar di Bursa Efek Indonesia (BEI) tahun
2016-2018. Variabel independen yang digunakan pada penelitian ini adalah Net
Profit Margin (NPM), Return On Investment (ROI), dan Return On Equity (ROE),
sedangkan variabel dependen yang digunakan pada penelitian ini adalah Harga
Saham. Populasi yang digunakan dalam penelitian ini adalah perusahaan sub
sektor makanan dan minuman yang terdaftar di Bursa Efek Indonesia (BEI) tahun
2016-2018 sebanyak 18 perusahaan makanan dan minuman. Metode pengambilan
sampel dalam penelitian ini menggunakan teknik purposive sampling berdasarkan
Kriteria tertentu yang telah dibuat peneliti, sehingga peneliti hanya menggunakan
sampel sebanyak 13 perusahaan makanan dan minuman. Jenis data yang
digunakan dalam penelitian ini menggunakan kuantitatif deskriptif. Dalam
pengujian hipotesisnya yaitu menggunakan uji asumsi klasik, analisis regresi
linier berganda, uji keofisien determinasi, uji t, dan uji f.

Hasil dari penelitian yang dilakukan menunjukkan secara parsial bahwa
variabel Net Profit Margin (NPM) berpengaruh positif signifikan terhadap harga
saham, Return On Investment (ROI) berpengaruh positif signifikan terhadap harga
saham dan Return On Equity (ROE) berpengaruh positif signifikan terhadap harga
saham serta secara simultan menunjukkan bahwa variabel Net Profit Margin
(NPM), Return On Investment (ROI) dan Return On Equity (ROE) berpengaruh

positif signifikan terhadap harga saham.

Kata kunci : Net Profit Margin (NPM), Return On Investment (ROI), Return On
Equity (ROE), Harga Saham.
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ABSTRACT

The purpose of this study was to analyze how much influence the Net
Profit Margin (NPM), Return On Investment (ROI), and Return On Equity (ROE)
partially or simultaneously on stock prices in food and beverage sub-sector
companies listed on the Indonesia Stock Exchange (IDX) in 2016-2018. The
independent variables used in this study are Net Profit Margin (NPM), Return On
Investment (ROI), and Return On Equity (ROE), while the dependent variable
used in this study is the Stock Price. The population used in this study is the food
and beverage sub-sector companies listed on the Indonesia Stock Exchange (BEI)
in 2016-2018 as many as 18 food and beverage companies. The sampling method
in this study uses a purposive sampling technique based on certain criteria that
have been made by researchers, so researchers only use a sample of 13 food and
beverage companies. The type of data used in this study uses descriptive
guantitative. In testing the hypothesis that is using the classic assumption test,
multiple linear regression analysis, the coefficient of determination test, the t test,
and the f test.

The results of the research conducted showed partially that the Net Profit
Margin (NPM) variable had a significant positive effect on stock prices, Return
On Investment (ROI) had a significant positive effect on stock prices and Return
On Equity (ROE) had a significant positive effect on stock prices and significantly
Simultaneously shows that the variable Net Profit Margin (NPM), Return On
Investment (ROI) and Return On Equity (ROE) have a significant positive effect

on stock prices.

Keywords: Net Profit Margin (NPM), Return On Investment (ROI), Return On
Equity (ROE), Share Price.
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