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ABSTRAK

Penelitian ini bertujuan untuk menguji serta menganalisis pengaruh
profitabilitas, likuiditas, leverage, earning per share, ukuran perusahaan, total asset
turn over terhadap return saham pada Perusahaan Consumer Non-Cyclicals yang
terdaftar di Bursa Efek Indonesia periode 2020-2022. Metode pengambilan sampel
yang digunakan adalah purposive sampling dan diperoleh sampel sebanyak 45
perusahaan dengan jumlah pengamatan sebanyak 135 dari Perusahaan Consumer Non-
Cyclicals yang terdaftar di Bursa Efek Indonesia periode 2020-2022. Metode
penelitian yang digunakan adalah Analisis regresi linier berganda. Hasil pengujian
menunjukkan bahwa profitabilitas berpengaruh terhadap return saham. likuiditas,
leverage, earning per share, ukuran perusahaan, total asset turn over tidak
berpengaruh terhadap return saham.

Kata Kunci: Profitabilitas, Likuiditas, Leverage, Earning Per Share,
Ukuran Perusahaan.
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Wk = F

ABSTRACT

This research aims to know and analyze the influence of profitability, liquidity,
leverage, earnings per share, company size, total asset turn over on stock returns at
Consumer Non-Cyclicals Company Listed In Indonesian Stock Exchange in period
2020-2022. The sampling method used is purposive sampling and a sample of 45
companies was obtained with a total of 135 observations from Consumer Non-
Cyclicals companies listed on the Indonesia Stock Exchange for the period 2020-2022.
The research method used is a multiple linear regression analysis. The test results
showed that Profitability had effect on stock returns. liquidity, leverage, earnings per
share, company size, total asset turn over had no effect on stock returns.

Keywords: Profitability, Liquidity, Leverage, Earnings Per_Share, Company_Size.
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