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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio, Debt to
Equity Ratio, Net Profit Margin, Return on Assets terhadap Return Saham pada
perusahaan manufaktur sub sector makanan dan minuman di Bursa Efek Indonesia
periode 2015-2019. Populasi dalam penelitian ini adalah 19 perusahaan makanan dan
minuman Yyang terdafar di Bursa Efek Indonesia. Teknik yang digunakan dalam
menentukan sampel yaitu Purposive Sampling, sehingga sampel pada penelitian ini
sebanyak 13 perusahaan. Metode yang digunakan dalam penelitian ini adalah analisis
regresi data panel dengan bantuan software Eviews 10 dan menggunakan tiga
pendekatan metode yaitu Common Effect, Fixed Effect, dan Random Effect dengan
menggunakan pemilihan model Chow Test bahwa model yang lebih tepat digunakan
adalah Common Effect. Hasil dari uji parsial (t) menunjukan bahwa Current Ratio,
Debt to Equity Ratio, Return on Assets berpengaruh positif dan tidak signifikan
terhadap Return Saham. Sedangkan Net Profit Margin berpengaruh negative dan tidak
signifikan terhadap Return Saham.

Kata kunci : Return Saham, Current Ratio, Debt to Equity Ratio, Net Profit Margin,
Return On Assets.
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ABSTRACT

This study aims to determine the effect of Current Ratio, Debt to Equity Ratio,
Net Profit Margin, Return on Assets on Stock Returns in food and beverage sub-sector
manufacturing companies on the Indonesia Stock Exchange 2015-2019 period. The
population in this study were 19 food and beverage companies listed on the Indonesia
Stock Exchange. The technique used in determining the sample is purposive sampling,
so that the sample in this study was 13 companies. The method used in this research is
panel data regression analysis with the help of Eviews 10 software and uses three
method approaches, namely Common Effect, Fixed Effect, and Random Effect by using
the Chow Test model selection that the more appropriate model to use is Common
Effect. The results of the partial test (t) show that Current Ratio, Debt to Equity Ratio,
Return on Assets have a positive and insignificant effect on Stock Returns. Meanwhile,
Net Profit Margin has a negative and insignificant effect on Stock Returns.

Keywords: Stock Return, Current Ratio, Debt to Equity Ratio, Net Profit Margin,
Return On Assets.
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