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ABSTRACT 

 
 

Salsabila (2022). The Effect of Return on Assets, Net Profit Margin, Earning Per 

Share, and Debt to Equity Ratio on Stock Returns Non-Bank LQ45 Companies 

Listed on Indonesian Stock Exchange Period 2016-2020. 

Supervisor: Achmad Suhaili SE, M.Si, Ak, CA. 

This study aims to determine and analyze: (1) The effect of Return on Assets on 

Stock Return (2) The effect of Net Profit Margin on Stock Return (3) The effect of 

Earning Per Share on Stock Return and (4) The effect of Debt to Equity Ratio on 

Stock Return. The population in this study were LQ45 Companies listed on the 

IDX period 2020. The number of samples obtained amounted to 12 companies. 

Sampling technique used purposive sampling. The results of this study found that 

Return on Assets, Net Profit Margin, Earning Per Share, and Debt to Equity Ratio 

had no effect on Stock Return Non-Bank LQ45 Companies Listed on Indonesian 

Stock Exchange. 

Keywords: return on assets, net profit margin, earning per share, debt to equity 

ratio, stock returns 
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ABSTRAKSI 

 
 

Salsabila (2022). Pengaruh Return on Assets, Net Profit Margin, Earning Per 

Share, dan Debt to Equity Ratio terhadap Return Saham Pada Perusahaan LQ45 

Non Bank yang Terdaftar di Bursa Efek Indonesia Periode 2016-2020. 

Pembimbing Achmad Suhaili SE, M.Si, Ak, CA. 

Penelitian ini bertujuan untuk menguji pengaruh Return on Assets, Net Profit 

Margin, Earning Per Share, dan Debt to Equity Ratio terhadap Return Saham 

Pada Perusahaan LQ45 Non Bank yang Terdaftar di Bursa Efek Indonesia dengan 

menggunakan metode analisis regresi linear berganda. Populasi pada penelitian ini 

berjumlah 45 perusahaan yang terdaftar dalam indeks LQ45 dalam Bursa Efek 

Indonesia. Pengujian dilakukan terhadap 12 perusahaan yang terdaftar dalam 

indeks LQ45 Non Bank dalam Bursa Efek Indonesia yang dipilih berdasarkan 

teknik purposive sampling. Periode pengamatan yang digunakan dari tahun 2016 

sampai 2020. Hasil uji statistik menunjukkan bahwa Return on Assets, Net Profit 

Margin, Earning Per Share, dan Debt to Equity Ratio tidak berpengaruh terhadap 

Return Saham pada perusahaan LQ45 Non Bank yang terdaftar di Bursa Efek 

Indonesia. 

Kata kunci: return on assets, net profit margin, earning per share, debt to equity 

ratio, return saham 
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