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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh rasio keuangan terhadap return saham
sektor pertambangan. Rasio keuangan yang digunakan adalah return on asset (ROA), net
profit margin (NPM), operating profit margin (OPM), debt equity ratio (DER), total asset
turn over (TATO) dan price earning ratio (PER). Objek penelitian ini adalah perusahaan
yang termasuk dalam sektor pertambangan yang diwakili oleh Aneka Tambang Tbk
(ANTM), Tambang Batubara Bukit Asam Tbk (PTBA), Perusahaan Gas Negara Tbk
(PGAS), Tambang Medco Energi Internasional Tbk (MEDC), Energi Mega Persada Tbk
(ENRG), dan Timah Tbk (TINS). Penelitian dilakukan dengan metode survey terhadap data
sekunder dengan menggunakan model regresi linier berganda data pooling. Hasil penelitian
menunjukan return on asset (ROA), net profit margin (NPM), operating profit margin
(OPM), debt equity ratio (DER), total asset turn over (TATO) dan price earning ratio (PER)
tidak berpengaruh secara simultan terhadap return saham. Secara parsial, return on asset
(ROA), net profit margin (NPM), operating profit margin (OPM), debt equity ratio (DER),
total asset turn over (TATO) dan price earning ratio (PER) tidak berpengaruh terhadap
return saham.

Kata kunci: rasio keuangan, return saham.
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ABSTRACT

This study aims to determine the effect of financial ratios of the mining sector stock returns.
Financial ratios used are return on assets (ROA), net profit margin (NPM), the operating
profit margin (OPM), debt equity ratio (DER), total asset turnover (tattoo) and price
earnings ratio (PER). The object of this study is the companies included in the mining sector,
represented by Aneka Tambang Tbk (ANTM), Tambang Batubara Bukit Asam Thk (PTBA),
Perusahaan Gas Negara tbk (PGAS), Tambang Medco Energi Internasional Tbk (MEDC),
Energi Mega Persada Thk (ENRG), and Timah Tbk (TINS). The study was conducted by
survey method of secondary data using multiple linear regression model pooling data. The
results showed return on assets (ROA), net profit margin (NPM), the operating profit margin
(OPM), debt equity ratio (DER), total asset turnover (tattoo) and price earnings ratio (PER)
has no effect simultaneously against stock returns. In partially, return on assets (ROA), net
profit margin (NPM), the operating profit margin (OPM), debt equity ratio (DER), the total
asset turnover (tattoo) and price earnings ratio (PER) has no effect on stock returns.

Keywords: financial ratio, stock return
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