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Analisis Pengaruh Kinerja Keuangan Terhadap Re8aham Pada Perusahaan
Industri Manufaktur Di BEI The Analysis of Financial Performance towards the
Return Stock Ownership of Manufacture Industry Camydn BEI).

Riky Prabowo

Jurusan Manajemen Keuangan, Fakultas Ekonomi, Usites Jember

ABSTRAK

Return total merupakarreturn keseluruhan dari suatu investasi dalam suatu
periode tertentu yang terdiri dacapital gain (loss)dan yield. Penelitian ini
bertujuan untuk menganalisis pengafdrning per ShardEPS),Debt to Total
Asset(DTA), Debt to Equity RatidDER), Net Profit Margin (NPM), Return on
Asset(ROA) danQuick Asset to Inventor§QAI) terhadapTotal Returnsaham.
Populasi penelitian ini adalah perusahaan indusamufaktur yang menerbitkan
laporan keuangan di Indonesia selama periode tah0A sampai dengan tahun
2011. Jumlah sampel yang digunakan sebanyak 30sgieaen. Data yang
digunakan dalam penelitian ini diperoleh dari lgporkeuangan perusahaan
industri Manufaktur yang dianalisis dengan mengganaanalisis regresi linier
berganda. Hasil dari analisis penelitian ini meokkan bahwa variabel EPS,
DTA, DER, NPM dan ROA secara parsial berpengarghifékan terhadaf otal
Return Variabel QAIl secara parsial tidak berpengarumisilgan terhadaprotal
Return Sedangkan secara simultan variabel EPS, DTA, DRy, ROA dan
QAI berpengaruh terhaddmtal Return.

Kata Kunci: kinerja keuangan, industri manufaktur, laporan keaa, regresi

linier berganda
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Analisis Pengaruh Kinerja Keuangan Terhadap Re8aham Pada Perusahaan
Industri Manufaktur Di BEI The Analysis of Financial Performance towards the
Return Stock Ownership of Manufacture Industry Camydn BEI).

Riky Prabowo

Jurusan Manajemen Keuangan, Fakultas Ekonomi, Usitees Jember

ABSTRACT

Total Return is the total of the return from ane@stment during certain periode
which consist of capital gain (loss) and yield. Téien of this research is to
analyze the influence of Earning per Share (EPS3btDo Total Asset (DTA),
Debt to Equity Ratio (DER), Net Profit Margin, (NPM3eturn on Asset (ROA)
dan Quick Asset to Inventory (QAIl) towards the T&aturn stock ownership.
The population of this research is manufacture finaustry which are publishing
the report finance in Indonesian during the per2@09 to 2011. There are 30
firms which are used as the sample in this reseaftie data which are used in
this research were obtained from the manufactura fndustry financial report
which are analyzed by using a multiple linear resgien analysis. The results of
analysis of this research show the variable EPSADDER, NPM, and ROA
partially gives a significant influence towards @bReturn. The QAI Variable in
partially do not give a significant effect towar@ietal Return. As for the variable
EPS, DTA, DER, NPM, ROA, and QAI simultaneouskcetbwards the Total

Return.

Keywords: financial performence, manufacture indysthe report finance,

multiple linear regression analysis
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