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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio (CR), 
Net Profit Margin (NPM), Debt Equity Ratio (DER), dan Return On Equity 

(ROE) terhadap Return Saham pada sub sektor Pada Sub Sektor Restoran, Hotel, 
dan Pariwisata Yang Terdaftar di Bursa Efek Indonesia. Variabel dependen yang 
digunakan dalam penelitian ini adalah Return Saham. Populasi dalam penelitian 
ini sebanyak 25 perusahaan sektor industri Restoran, Hotel dan Pariwisata yang 
terdaftar di Bursa Efek Indonesia (BEI) pada tahun 2014-2018. Sampel yang 
digunakan sebanyak 14 perusahaan di sektor Restoran, Hotel dan Pariwisata 

dengan pengambilan sampel menggunakan teknik purposive sampling. Alat 
analisis yang digunakan berupa regresi linier berganda. Data dianalisis dengan 
menggunakan SPSS Versi 25. Hasil dari penelitian ini menunjukkan bahwa 
variabel Current Ratio berpengaruh  terhadap Return Saham sedangkan Net Profit 

Margin, Debt to Equity Ratio, dan Return On Equity tidak berpengaruh terhadap 
Return Saham. 

 
Kata Kunci : Current Ratio (CR), Net Profit Margin (NPM), Debt Equity Ratio 

(DER), Return On Equity (ROE), dan Return Saham 
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ABSTRACT 

 

This research aims to know the influence of Current Ratio (CR), Net Profit 

Margin (NPM), Debt to Equity Ratio (DER) dan Return On Equity (ROE) on firm 

value of sub sector Restaurant, Hotel and Tourism companies listed in Indonesia 

Stock Exchange. The dependent variables used in this research is Stock Return. 

The population in this study were 25 companies in the Restaurant, Hotel and 

Tourism industry sector which were listed on the Indonesia Stock Exchange (BEI) 

in 2014-2018. The sample in this study is 14 Restaurant, Hotel and Tourism 

companies and the method used for selecting sample is purposive sampling data. 

The analysis used is in the form of multiple linear regression. Data were analyzed 

using SPSS Version 25. The result show that Current Ratio has effect on Stock 

Return, while Net Profit Margin, Debt to Euqity Ratio and Return On Equity has 

no effect on Stock Return. 
 

Keywords : Current Ratio (CR), Net Profit Margin (NPM), Debt Equity Ratio 

(DER), Return On Equity (ROE) and Return Saham 
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