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ABSTRAC

This study aims to find the influence of fundamental factors (current ratio, debt to
equity, return on equity, earning per share, total asset turn over) on stock returns
in agricultural sector companies listed on the Indonesia Stock Exchange. The
research data is annual data for the observation period of 4 years (2016 to 2019).
The sampling method used was purposive sampling. From a population of 20
agricultural sector companies, 15 agricultural sector companies meet the criteria
to be sampled. The analysis method used is panel data regression. The results
showed that debt to equity ratio had a significant negative effect on stock returns.
Current ratio, return on equity, earning per share, total asset turn over have no
significant effect on stock returns of agricultural sector companies.

Keywords: fundamental factor, stock returns.
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ABSTRAK

Penelitian ini bertujuan untuk menemukan pengaruh faktor fundamental (current
ratio, debt to equity ratio, return on equity, earning per share, total asset turn
over) terhadap return saham pada perusahaan sektor pertanian terdaftar di Bursa
Efek Indonesia. Data penelitian merupakan data tahunan untuk periode observasi
4 tahun (2016 sampai 2019). Metode sampling yang digunakan adalah purposive
sampling. Dari populasi 20 perusahaan sektor pertanian, 15 perusahaan sektor
pertanian memenuhi kriteria menjadi sampel. Metode analisis yang digunakan
adalah regresi data panel. Hasil penelitian menunjukkan debt to equity ratio
berpengaruh negative signifikan terhadap return saham. Current ratio, return on
equity, earning per share, total asset turn over berpengaruh tidak signifikan
terhadap return saham perusahaan sektor pertanian.

Kata kunci: faktor fundamental, return saham
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