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ABSTRAK 

Penelitian ini dilakukan untuk mengetahui dan menganalisis pengaruh Return On 

Asset, Earning Per Share, Debt To Equity Ratio dan Net Profit Margin terhadap 

return saham pada sector Food and Beverages di Bursa Efek Indonesia periode 

2016 – 2018. Populasi pada penelitian ini sebanyak 24 perusahaan dan sampel 

penelitian sebanyak 11 perusahaan. Data penelitian yang digunakan yaitu dari 

tahun 2016 – 2018. Teknik analisis yang di gunakan adalah metode analisis linear 

berganda. Berdasarkan hasil dari penelitian ini menggunakan metode backward 

dapat disimpulkan bahwa hasil penelitian ini menunjukan bahwa hanya variabel 

Earning Per Share yang berpengaruh terhadap return saham dan variebel lainnya 

Retrun On Asset, Debt to Equity Ratio dan Net Profit Margin tidak berpengaruh 

terhadap return saham.  

 

Kata Kunci : Return On Asset, Earning Per Share, Debt To Equity Ratio, Net 

Profit Margin  
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ABSTARCT 

This research was conducted to determine and analyze the effect of Return On 

Assets, Earning Per Share, Debt To Equity Ratio and Net Profit Margin on stock 

returns in the Food and Beverages sector in the Indonesia Stock Exchange period 

2016-2018. The population in this study were 24 companies and samples research 

as many as 11 companies. The research data used are from 2016 - 2018. The 

analysis technique used is multiple linear analysis method. Based on the results of 

this study using the backward method, it can be concluded that the results of this 

study indicate that only Earning Per Share variable has an effect on stock returns 

and other variables Retrun On Asset, Debt to Equity Ratio and Net Profit Margin 

has no effect on stock returns. 

 

Keyword : Return On Asset, Earning Per Share, Debt To Equity Ratio, Net 

Profit Margin 
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