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ABSTRACT

The purpose of this research is to determine the influence of Capital
Adequacy Ratio, Net Profit Margin, and Non Performing Loan on Stock Return.
The population of this research is banking sector companies which are listed on
Indonesia Stock Exchange in the period 2016-2019.

The sample of this research are 37 companies, that are collect through the
use of purposive sampling technique. The method of analysis to test the hypothesis
of this research is multiple linear regression analysis.

The result of this research showed that partially and simultaneously Capital
Adequacy Ratio, Net Profit Margin, and Non Performing Loan have a significant
influence on Stock Return.

Keywords: Capital Adequacy Ratio, Net Profit Margin, Non Performing Loan,
Stock Return.
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Capital Adequacy
Ratio, Net Profit Margin, dan Non Performing Loan terhadap Return Saham.
Populasi yang digunakan dalam penelitian ini adalah perusahaan sektor perbankan
yang terdaftar di Bursa Efek Indonesia (BEI) periode 2016-2019.

Sampel yang diambil sebanyak 37 perusahaan yang diperoleh dengan
menggunakan teknik purposive sampling. Metode analisis untuk menguji hipotesis
dalam penelitian ini menggunakan analisis regresi linier berganda.

Hasil penelitian ini menunjukan bahwa secara parsial dan simultan Capital
Adequacy Ratio, Net Profit Margin, dan Non Performing Loan berpengaruh
signifikan terhadap Return saham.

Kata kunci: Capital Adequacy Ratio, Net Profit Margin, Non Performing Loan,
Return Saham.
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