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ABSTRAK

Penelitian ini bertujuan untuk menguji lalu menganalisis pengaruh current ratio,
debt to equity ratio, earning per share, return on asset, debt to asset ratio, net
profit margin, return on equity dan gross profit margin terhadap return saham
pada perusahaan sub sektor transportasi. Populasi penelitian ini yaitu seluruh
perusahaan sub sektor transportasi yang terdaftar di Bursa Efek Indonesia periode
2014-2019. Metode pengambilan sampel vyaitu teknik purposive sampling
sehingga memperoleh sampel sebanyak 46 data. Teknik analisis data yang
digunakan yaitu analisis regresi data panel dengan software Eviews 9. Hasil
penelitian ini menunjukkan bahwa variabel. independen current ratio, debt to
equity ratio, earning per share, return on asset, debt to asset ratio dan gross
profit margin tidak berpengaruh terhadap variabel dependen return saham.
Variabel independen net profit margin berpengaruh signifikan negatif dan return
on equity berpengaruh signifikan positif terhadap return saham.

Kata Kunci: current ratio, debt to equity ratio, earning per share, return on
asset, debt to asset ratio, net profit margin, return on equity, gross profit
margin, dan return saham.
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ABSTRACT

This study aims to examine and then analyze the effect of current ratio, debt to
equity ratio, earnings per share, return on asset, debt to asset ratio, net profit
margin, return on equity and gross profit margin on stock returns in
transportation sub sector companies. The population in this study is all
transportation sub sector listed on the Indonesia Stock Exchange in the 2014-
2019 period. The sampling method was purposive sampling technique so as to
obtain a sample of 46 data. The data analysis technique used is panel data
regression analysis with Eviews 9 software. The results of this study indicate that
the independent variable current ratio, debt to equity ratio, earnings per share,
return on asset, debt to asset ratio and gross profit margin do not effect variable
dependent stock return. The independent variable net profit margin has a
significant negative effect dan return on equity has a significant positive effect on
stock returns.

Keyword: current ratio, debt to equity ratio, earnings per share, return on-asset,
debt to asset ratio, net profit margin, return on equity, gross profit margin, and
stock return.
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