ABSTRACT

This study aims to determine the effect of Return on Assets, Return on Equity, and
Debt to Equity Ratio of Stock Price on the company's property sector in Indonesia
Stock Exchange. The data used in this study is a secondary data published Indonesia
Stock Exchange 2010-2012. This study used SPSS version 20.0 as an analytical tool.
The results based on the results of t-test showed that in partial Return on Assets no
significant effect on stock prices, Return On Equity insignificant effect on stock
prices, and the Debt to Equity Ratio insignificant effect on stock prices. While
research variables simultaneously Return on Assets, Return on Equity, and Debt to
Equity Ratio significant effect on stock prices based on the results of the F-test.
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Return On Assets, Return On
Equity, dan Debt to Equity Ratio terhadap Harga Saham pada perusahaan sektor
properti di Bursa Efek Indonesia. Data yang digunakan pada penelitian ini adalah
data sekunder yang diterbitkan Bursa Efek Indonesia periode 2010-2012. Penelitian
ini menggunakan SPSS versi 20.0 sebagai alat analisis. Hasil penelitian berdasarkan
hasil uji t menunjukkan bahwa secara parsial variabel Return On Assets berpengaruh
tidak signifikan terhadap harga saham, Return On Equity berpengaruh tidak
signifikan terhadap harga saham, dan Debt to Equity Ratio berpengaruh tidak
signifikan terhadap harga saham. Sedangkan penelitian secara simultan variabel
Return On Assets, Return On Equity, dan Debt to Equity Ratio berpengaruh
signifikan terhadap harga saham berdasarkan hasil uji F.

Kata kunci: Return On Assets, Return On Equity, Debt to Equity Ratio, Harga Saham
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