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Penelitian iini ibertujuan iuntuk imenguji iapakah ireturn on iequityi, icurrent iratioi, net 

iprofit imargini, idebt to iiequity ratio idan idebt ito aset iratio imemiliki ipengaruh 

iterhadap ireturn saham ipada iperusahaan isektor iperdagangani, ijasa dan iinvestasi 

iyang iterdaftar idi iBursa Efek iIndonesia ipada iperiode i2017i-2019i. iPenelitian iini 

imerupakan penelitian ikuantitatifi, iyang imenggunakan idata idari 154 iperusahaan 

isektor iperdagangani, jasa idan iinvestasi iyang iterdaftar di iBursa iEfek iIndonesiai, 

idengan teknik  ipengambilan isampel imenggunakan iteknik  ipurposive sampling idan 

idiperoleh isampel isebanyak i60 iperusahaan sektor iperdagangani, ijasa idan iinvestasi 

yang imemenuhu ikriteriai. iMetode ianalisis data idalam ipenelitian iini iadalah ianalisis 

regresi ilinear iberganda idengan iuji iasumsi klasiki. iHasil ianalisis iini imenunjukkan 

isecara simultan ireturn ion iequityi, icurrent iratioi, inet profit imargini, idebt ito iequity 

iratio dan idebt ito iaset iratio itidak iberpengaruh isecara signifikan iterhadap ireturn 

isaham ipada iperusahaan isektor perdagangani, ijasa idan iinvestasi iyang iterdaftar idi 

Bursa iEfek iIndonesia ipada iperiode i2017i-i2019i. Secara iparsial  idebt ito iaset iratio 

dan icurrent iratio iberpengaruh isignifikan iterhadap return isaham ipada iperusahaan 

isektor iperdagangan, ijasa idan iinvestasi iyang iterdaftar idi Bursa iEfek iIndonesia ipada 

iperiode i2017-i2019i. i 

iKata kuncii: ireturn ion iequity, icurrent iratioi, inet iprofit margini, idebt ito iequity 

iratio, idebt ito iaset iratio idan ireturn isahami 

 

 

 

 

 

 



ABSTRACT 

 

Thisi istudy aims ito itest iwhether ireturn ion iequityi, current iratioi, inet iprofit imargini, 

idebt ito iequity iratio iand debt ito iasset iratio ihave ian iinfluence ion istock returns iin 

itradingi, iservice iand iinvestment isector icompanies ilisted ion the iIndonesia iStock 

iExchange iin ithe i2017i-i2019 iperiodi. iThis iresearch iis ia iquantitative istudyi, iwhich 

iuses idata ifrom i154 icompanies iin ithe itradei, iservice iand iinvestment isectors ilisted 

ion the iIndonesia iiStock iExchangei. The isampling itechnique iuses ipurposive 

sampling itechnique iand ia isample iof 60 icompanies iin ithe tradei, iservice iand 

iinvestment sectors ithat imeet ithe icriteria is iobtainedi. iThe idata ianalysis imethod iin 

this istudy iis imultiple ilinear iregression analysis iwith ithe iclassical iassumption testi. 

iThe iresults iof ithis analysis ishow ithat isimultaneouslyi, return ion iequityi, icurrent 

iratio, inet iprofit imargini, debt ito iequity iratio iand idebt to iasset iratio ihave ino 

isignificant effect ion istock ireturns iin tradingi, iservice iand iinvestment isector 

companies ilisted ion ithe iIndonesia iStock Exchange iin ithe i2017i-i2019 periodi.. 

iPartiallyi, ithe idebt ito iasset ratio iand icurrent iratio ihave a isignificant ieffect ion istock 

ireturns iin tradingi, iservice iand iinvestment isector icompanies listed ion ithe iIndonesia 

iStock Exchange iin ithe i2017i-2019 iperiodi. i 
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