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INTISARI

Penelitian ini bertujuan untuk menganalisis pengaruh return on asset, total
asset turnover, earning per share, dan net profit margin terhadap return saham pada
perusahaan manufaktur di bursa efek indonesia periode 2016-2020. Sampel yang
digunakan dalam penelitian ini adalah perusahaan manufaktur yang terdaftar di Bursa
Efek Indonesia periode 2016-2020. Teknik pengambilan sampel pada penelitian ini
menggunakan purposive sampling dan diperoleh data sebanyak 370 sampel dari 106
perusahaan. Model regresi yang digunakan dalam penelitian ini menggunakan regresi

linier berganda.

Hasil penelitian menunjukkan bahwa earning per share tidak berpengaruh
terhadap return saham, net profit margin tidak berpengaruh terhadap return saham.
Sedangkan Return on asset berpengaruh positif signifikan terhadap return saham,
total asset turnover berpengaruh positif signifikan terhadap return saham.

Kata Kunci : Return on asset, Total asset turnover, Earning per share, Net profit

margin, return saham



ABSTRACT
This study aims to analyze the effect of return on assets, total asset turnover,
earnings per share, and net profit margin on stock returns in manufacturing
companies on the Indonesian stock exchange for the 2016-2020 period. The sample
used in this study is a manufacturing company listed on the Indonesia Stock
Exchange for the period 2016-2020. The sampling technique in this study used
purposive sampling and obtained 370 samples of data from 106 companies. The

regression model used in this study uses multiple linear regression.

The results showed that partially earning per share had no effect on stock
returns, net profit margin had no effect on stock returns. While Return on assets has a
significant positive effect on stock returns, total asset turnover has a significant

positive effect on stock returns.

Keywords: Return on assets, Total asset turnover, Earning per share, Net profit

margin, stoc retun
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