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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh Debt to Equity Ratio, Current 
Ratio, Net Profit Margin dan Earning Per Share terhadap Return Saham. Populasi 
dalam penelitian ini adalah 64 perusahaan sektor Consumer Good. Sampel yang 
digunakan adalah sebanyak 39 perusahaan. Metode penarikan sampel 
menggunakan teknik purposive sampling. Data penelitian ini berupa data sekunder. 
Teknik analisis data dilakukan dengan regresi data panel dengan metode yang 
terpilih model fixed effect. Hasil penelitian ini menunjukan bahwa : (1) Debt to 
Equity Ratio (DER) berpengaruh negatif dan signifikan terhadap Return Saham 
perusahaan sektor Consumer Goods; (2) Current Ratio (CR) berpengaruh negatif 
dan signifikan terhadap Return Saham perusahaan sektor Consumer Goods; (3) Net 
Profit Margin (NPM) tidak berpengaruh terhadap Return Saham perusahaan sektor 
Consumer Goods; (4) Earning Per Share (EPS) tidak berpengaruh terhadap Return 
Saham perusahaan sektor Consumer Goods.

Kata Kunci : Debt to Equity Ratio, Current Ratio, Net Profit Margin, Earng Per 
Share, Return Saham.
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ABSTRACT

This study aims to analyze the effect of Debt to Equity Ratio, Current Ratio, Net 
Profit Margin and Earning Per Share on Stock Return. The population in this study 
were 64 companies in the Consumer Good sector. The sample used is 39 companies. 
The sampling method used purposive sampling technique. This research data is in 
the form of secondary data. The data analysis technique was carried out by panel 
data regression with the method chosen by the fixed effect model. The results of this 
study indicate that: (1) Debt to Equity Ratio (DER) has a negative and signicant 
effect on stock returns of companies in the consumer goods sector; (2) Current 
Ratio (CR) has a negative and significant effect on stock returns of companies in 
the consumer goods sector; (3) Net Profit Margin (NPM) has no effect on stock 
returns of companies in the consumer goods sector; (4) Earning Per Share (EPS) 
has no effect on stock returns of companies in the consumer goods sector.

Keywords: Debt to Equity Ratio, Current Ratio, Net Profit Margin, Earnings Per 
Share, Stock Return.
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