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ABSTRAK

Penelitian ini bertujuan untuk menganalisis tentang bagaimana pengaruh Current
Ratio (CR), Debt to Equity Ratio (DER), dan Return On Assets (ROA) terhadap
Return Saham, baik secara parsial maupun simultan pada perusahaan manufaktur
yang terdaftar di Bursa Efek Indonesia periode 2014-2016. Metode analisis data
yang digunakan adalah analisis regresi linear berganda. Pengujian hipotesis
dilakukan dengan uji statistik yaitu uji simultan (uji F) dan uji parsial (uji t).
Sampel penelitian adalah 8 perusahaan manufaktur yang terdaftar di Bursa Efek
Indonesia. Hasil pengujian hipotesis uji F menunjukkan bahwa variabel Current
Ratio (CR), Debt to Equity Ratio (DER), dan Return On Assets (ROA) secara
simultan berpengaruh signifikan terhadap Return Saham. Hasil pengujian
hipotesis uji t menunjukkan bahwa variabel Debt to Equity Ratio (DER) secara
parsial berpengaruh terhadap Return Saham. Sedangkan variabel Current Ratio
(CR), dan Return On Assets (ROA) secara parsial tidak berpengaruh terhadap
Return Saham perusahaan manufaktur.

Kata Kunci : CR, DER, ROA, Return Saham.
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ABSTRACT

This study aims to analyze how the influence of Current Ratio (CR), Debt to
Equity Ratio (DER), and Return on Assets (ROA), Return on Equity, either
partially or simultaneously on manufacturing companies listed in Indonesia Stock
Exchange period 2014- 2016.Analysis method used is multiple linear regression
analysis. Hypothesis testing is done by a statistical test that simultaneous test (F
test) and partial test (t test). Samples are 8 companies listed in Indonesia Stock
Exchange. Results of testing hypotheses F test showed that the variables Current
Ratio (CR), Debt to Equity Ratio (DER), and Return on Assets (ROA)
simultaneously significant effect on Stock Return. Results of hypothesis testing t
test showed that the variables Debt to Equity Ratio (DER) partially affect the
Stock Return. While variable Current Ratio (CR), and Return on Assets (ROA)
partially no effect on Stock Return manufacturing company.

Keywords : CR, DER, ROA, Return Saham.
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