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ABSTRAK

Return saham perusahaan sektor kesehatan mengalami perubahan yang
berfluktuatif namun banyak mengalami penurunan, penurunan ini disebabkan
dengan adanya analisis investor berupa quick ratio, debt equity ratio, net profit
margin dan inventory turnover. Tujuan penelitian untuk mengetahui pengaruh
quick ratio, debt equity ratio, net profit margin dan inventory turnover terhadap
return saham pada perusahaan sektor kesehatan tahun 2017-2021. Yang menjadi
populasi dalam penelitian ini adalah perusahaan sektor kesehatan yang terdaftar di
Bursa Efek Indonesia tahun 2017-2021. Sampel penelitian ini berjenis
Nonprobability Sampling yang terdiri 14 perusahaan sektor kesehatan tahun 2017-
2021 dan sebanyak 70 data yang akan diolah. Metode pengumpulan data
dilakukan dengan metode dokumentasi dari laporan keuangan perusahaan, metode
analisis yang digunakan adalah metode statistik deskriptif, uji asumsi klasik, dan
analisis regresi linier berganda dengan bantuan SPSS versi 22. Hasil uji T
membuktikan bahwa quick ratio secara parsial berpengaruh positif dan signifikan
terhadap return saham, debt equity ratio berpengaruh positif dan signifikan
terhadap return saham, net profit margin berpengaruh positif dan signifikan
terhadap return saham, inventory turnover berpengaruh positif dan signifikan
terhadap return saham. Secara simultan quick ratio, debt to equity ratio, net profit
margin dan inventory turnover berpengaruh terhadap refurn saham. Hasil
determinasi menyatakan bahwa variabel independen sudah cukup memberikan
informasi terhadap variabel dependen dengan nilai signifikan sebesar 72,1 %.

Kata Kunci : Quick Ratio; Debt to Equity Ratio; Net Profit Margin, Inventory
Turnover; Return Saham



ABSTRACT

The stock returns of health sector companies experienced fluctuating changes but
many experienced a decline due to investor analysis such as quick ratios, debt
equity ratios, net profit margins, and inventory turnover. The purpose of the study
was to determine the effect of the quick ratio, debt equity ratio, net profit margin
and inventory turnover on stock returns in health sector companies in 2017-2021.
The population in this study are health sector companies listed on the Indonesia
Stock Exchange in 2017-2021. The sample of this research is non-probability
sampling consisting of 14 companies in the health sector in 2017-2021 and 70
data will be processed. The method of data collection is carried out by the
documentation method from company reports, the analytical method used is
descriptive statistical method, classical assumption test, and multiple linear
regression analysis with the help of SPSS version 22. The results of the T test
prove that the quick ratio partially has a positive and significant effect on returns.
stocks, debt equity ratio has a positive and significant effect on stock returns, net
profit margin has a positive and significant effect on stock returns, inventory
turnover has a positive and significant effect on stock returns. Simultaneously
quick ratio, debt to equity ratio, net profit margin and inventory turnover affect
stock returns. The result of determination states that the independent variable is
sufficient to provide information on the dependent variable with a significance
value of 72.1%.

Keywords: Quick Ratio; Debt to Equity Ratio;, Net Profit Margin; Inventory
Turnover; Return Stock
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