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ABSTRAK 

 

PENGARUH CURRENT RATIO (CR), NET PROFIT MARGIN (NPM) DAN 

PRICE TO BOOK VALUE (PBV) TERHADAP RETURN SAHAM PADA 

PERUSAHAAN SUB SEKTOR BARANG PERINDUSTRIAN DI BURSA 

EFEK INDONESIA PERIODE 2018-2022 

Oleh: 

Fairuz Khairunnisa 

NPM: 293492516211 

 

Tugas akhir dibawah bimbingan Dr. Subur Karyatun, S.E., M.M. 

Tujuan dari penelitian ini untuk menganalisis pengaruh dari current ratio 

(CR), net profit margin (NPM), dan Price to Book Value (PBV) terhadap return 

saham pada perusahaan sub sektor barang perindustian pada periode 2018 – 2022. 

Dalam penelitian terdapat populasi sebanyak 34 perusahaan sub sektor barang 

perindustrian yang terdaftar di Bursa Efek Indonesia (BEI). Sampel sebanyak 21 

perusahaan  dipilih untuk penelitian ini dengan menggunakan metode purposive 

sampling. Metode analisis yang digunakan dalam penelitian ini adalah analisis data 

panel yang menggambungkan data time series dan cross section yang diolah dengan 

STATA18. 

Hasil penelitian ini menunjukkan bahwa variabel Net Profit Margin (NPM)  

dan Price to Book Value (PBV)  berpengaruh positif dan signifikan terhadap return 

saham, sedangkan pada variabel Current Ratio (CR) berpengaruh negatif dan tidak 

signifikan terhadap return saham. 

 

Kata Kunci: Current Ratio (CR), Net Profit Margin (NPM), Price to Book Value 

(PBV), dan Return Saham. 

  



 
 

 
 

ABSTRACT 

 

THE EFFECT OF CURRENT RATIO (CR), NET PROFIT MARGIN (NPM) 

AND PRICE TO BOOK VALUE (PBV) ON STOCK RETURNS IN THE 

INDUSTRIAL GOODS SUB-SECTOR COMPANY LISTED IN THE 

INDONESIA STOCK EXCHANGE IN THE PERIOD 2018-2022 

By: 

Fairuz Khairunnisa 

NPM: 203402516211 

 

The final assignment under guidance of  Dr. Subur Karyatun, S.E., M.M. 

The aim of this study is to analyze the effect current ratio (CR), net profit 

margin (NPM), and Price to Book Value (PBV) on stock returns in the industrial 

goods sub-sector in the period 2018-2022. The population in this study is a 

registered company in the sub-sector of industrial goods with a total of 34 

companies. A sample of 21 companies were selected using purposive sampling. The 

analytical method used in this study is panel data analysis that connects time series 

and cross section data processed with STATA 18. 

The results of this study indicate that Net profit Margin and Price to book 

Value variables have a positive and significant influence on stock returns, while 

Current Ratio variable have a negative and not significant on stock return. 

Keywords: Current Ratio (CR), Net Profit Margin (NPM), Price to Book Value 

(PBV), and stock return. 
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