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ABSTRACT 

 

This study has purpose to examine and analyze the effect on Fundamental 

Factorsto Shares Return inmanufacture companies listed on the Stock Exchange 

in the period 2012-2015. A fundamental factor in this study was calculated using 

the NPM, DER, EPS, PBV, and Interest Rate. The research data was obtained 

from the financial statements of companies listed on the Indonesia Stock 

Exchange period 2012 to 2015. The sample companies are as much as 15 

manufacturing companies that were selected using purposive sampling method. 

Data analysis method used is multiple linear regression with SPSS version 20.0 

for Windows. The results showed that the NPM, DER, EPS, PBV, and Interest 

Rate simultaneously no significant effect on Stock Return. But only partially 

interest rate significantly negative effect on the Stock Return manufacturing 

companies listed in Indonesia Stock Exchange 2013-2015 period. 
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ABSTRAK 

 

Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh Faktor 

Fundamental terhadap Return Saham pada perusahaan manufaktur yang terdaftar 

di BEI pada periode 2012-2015. Faktor fundamental dalam penelitian ini dihitung 

menggunakan NPM, DER, EPS, PBV, dan Interest Rate. Data penelitian ini 

diperoleh dari laporan keuangan perusahaan manufaktur yang terdaftar di Bursa 

Efek Indonesia periode tahun 2012 sampai 2015. Sampel perusahaan adalah 

sebanyak 15 perusahaan manufaktur yang dipilih dengan menggunakan metode 

purposive sampling. Metode analisis data yang digunakan adalah regresi linear 

berganda dengan program SPSS versi 20.0 for windows. Hasil penelitian 

menunjukkan bahwa NPM, DER, EPS, PBV, dan Interest Rate secara 

simultantidak berpengaruh signifikan terhadap Return Saham. Tetapi secara 

parsial hanya Interes Rate berpengaruh negative secara signifikan terhadap Return 

Saham perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia periode 

2013-2015. 

 

 

Kata-kata kunci :  NPM, DER, EPS, PBV, Interest rate, Return Saham. 
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