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Abstract

The research aims to provide empirical evidence of the relationship between
Earning Per Share (EPS), Net Profit Margin (NPM), and Price Earning Ratio
(PER) on stock returns. Data sample companies are listed on IDX in the
Property and Real Estate sector for the 2012-2016 period using the
purposive sampling method. Based on the analysis using multiple linear
regression, the results of the study prove that earnings per share can affect
stock returns. Whereas Net Profit Margin and Price Earning Ratio have no
significant effect on stock returns. This research can provide practitioners
with useful information to evaluate the factors that influence stock returns
in the property and real estate sector.

Abstrak

Penelitian ini bertujuan untuk memberikan bukti empiris tentang
hubungan antara Earning Per Share (EPS), Net Profit Margin (NPM), dan
Price Earning Ratio (PER) pada pengembalian saham. Perusahaan sampel
data terdaftar di BEI di sektor Properti dan Real Estat untuk periode 2012-
2016 menggunakan metode purposive sampling. Berdasarkan analisis
menggunakan regresi linier berganda, hasil penelitian membuktikan
bahwa EPS dapat mempengaruhi return saham. Sedangkan NPM dan PER
tidak berpengaruh signifikan terhadap return saham. Penelitian ini dapat
memberi para praktisi informasi yang berguna untuk mengevaluasi
faktor-faktor yang memengaruhi return saham di sektor properti dan real
estate.
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