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ABSTRACT

This research aims to determine the impact of the company's performance on Return Sahampada
mining Company of metal and mineral sub sectors and oil and gas listed on the Indonesia Stock
Exchange (IDX) period 2016-2018. Independent variables in the study include DEBT to Equity
Ratio (X1), Return On Equity (X2), Earning Per Share (X3), Nett Profit Margin (X4), Price
Earning Ratio (X5), Current Ratio (X6) and Return shares (Y) as dependent variables. This
research uses a quantitative data type that is using a secondary method as well as using multiple
linear regression analyses.

The results showed that Debt to Equity Ratio (X1), Return On Equity (X2), Earning Per Share
(X3), Nett Profit Margin, Price Earning Ratio (X5), Current Ratio (X6) simultaneously affected
the Return of shares. It can be seen from the F test that the six variables have no significant
effect on the return of shares seen from the significance level of 0.150. And based on the partial
test result (t) indicates that only Debt to Equity Ratio (X1) has significant effect on the return of
shares (Y) with the value of significance t count 2,155 > 2,03452.

ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Kinerja Perusahaan terhadap Return
Sahampada perusahaan pertambangan sub sektor logam dan mineral serta minyak dan gas bumi
yang terdaftar di Bursa Efek Indonesia (BEI) periode 2016-2018. Variabel independen dalam
penelitian ini meliputi Debt to Equity Ratio (X1), Return On Equity (X2), Earning Per Share
(X3), Nett Profit Margin (X4), Price Earning Ratio (X5), Current Ratio (X6) dan Return Saham
(YY) sebagai variabel dependen. Penelitian ini menggunakan jenis data Kuantitatif yaitu dengan
menggunakan metode Sekunder serta dengan menggunakan analisis regresi linear berganda.

Hasil penelitian menunjukan bahwa Debt to Equity Ratio (X1), Return On Equity (X2), Earning
Per Share (X3), Nett Profit Margin, Price Earning Ratio (X5), Current Ratio (X6) secara
simultan berpengaruh terhadap return saham. Dapat dilihat dari uji F bahwa keenam variabel
tidak memiliki pengaruh signifikan terhadap return saham dilihat dari tingkat signifikansi yaitu
sebesar 0,150.Dan berdasarkan hasil uji parsial (tf) menunjukan bahwa hanya Debt to Equity
Ratio (X1) yang berpengaruh signifikan terhadap return saham (Y) dengan nilai signifikansi t
hitung 2,155>2,03452.
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