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ABSTRAK

UNIVERSITAS TARUMANAGARA
FAKULTAS EKONOMI

JAKARTA

PENGARUH NET PROFIT MARGIN, EARNING PER SHARE, CURRENT
RATIO, DAN DEBT TO EQUITY RATIO TERHADAP RETURN SAHAM PADA
PERUSAHAAN LQ 45 DI BURSA EFEK INDONESIA PERIODE 2014-2016

Tujuan dari penelitian ini adalah untuk memperoleh bukti empiris mengenai
pengaruh net profit margin, earning per share, current ratio, dan debt to equity
ratio terhadap return saham pada perusahaan LQ 45 di Bursa Efek Indonesia
(BEI) periode 2014-2016. Penelitian ini menggunakan sampel dari 21 perusahaan
yang telah diseleksi menggunakan metode purposive sampling dengan total 62
data selama tiga tahun. Penelitian ini menggunakan data sekunder berupa laporan
keuangan. Hasil penelitian ini menunjukkan bahwa semua variabel independen
secara simultan tidak dapat menjelaskan pengaruh return saham (Uji F). Hasil uji
t menunjukkan bahwa net profit margin berpengaruh signifikan terhadap return
saham sedangkan earning per share, current ratio dan debt to equity ratio tidak
berpengaruh signifikan terhadap return saham.

Kata kunci : net profit margin, earning per share, current ratio, debt to equity
ratio, return saham

The purpose of this research is to abtain empirical evidence about the effect of net
profit margin, earning per share, current ratio, and debt to equity ratio on stock
return at LQ 45 companies listed in the Indonesian Stock Exchange in the period
of 2014-2016. This research used 21 samples LQ 45 companies that were selected
using purposive sampling method for total of 62 data in theree years. This
research used secondary data that is financial statement. The result of this
reearch shows that all the independen variables have no effects on stock return
simultaneously (F test). The t test shows that net profit margin have significant
effect on stock return, while earning per share, current ratio, debt to equity ratio
has no significant effect on stock return.

Key words : net profit margin, earning per share, current ratio, debt to equity
ratio, stock return
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They laugh at me because I'm different
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