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ABSTRAK

Penelitian ini memiliki tujuan yaitu mengetahui pengaruh Current Ratio, Free Cash
Flow, Debt to Equity Ratio, Return On Equity, dan Earning Per Share terhadap
Return Saham. Populasi dalam penelitian ini adalah perusahaan yang pernah
terdaftar dalam indeks LQ-45 di Bursa Efek Indonesia periode 2016-2018.
Pemilihan sampel menggunakan teknik nonprobability sampling dengan metode
purposive sampling. Sampel yang digunakan pada penelitian ini berjumlah 84
perusahaan. Penelitian ini menggunakan analisis regresi berganda untuk
menganalisis data. Hasil uji f menunjukkan bahwa Current Ratio, Free Cash Flow,
Debt to Equity Ratio, Return On Equity, dan Earning Per Share secara simultan
berpengaruh terhadap Return Saham. Hasil uji t menunjukkan bahwa Earning Per
Share secara parsial berpengaruh terhadap Return Saham. Hasil penelitian
menunjukkan bahwa adjusted R? sebesar 0,122 atau 12,2% dapat menjelaskan
pengaruh Current Ratio, Free Cash Flow, Debt to Equity Ratio, Return On Equity,
dan Earning Per Share terhadap Return Saham sedangkan 87,8% dijelaskan oleh
variabel lain di luar model.

Kata Kunci: Current Ratio, Free Cash Flow, Debt to Equity Ratio, Return On
Equity, Earning Per Share, dan Return Saham.
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ABSTRACT

The purpose of this research in to analize the influence of Current Ratio, Free Cash
Flow, Debt to Equity Ratio, Return On Equity, and Earning Per Share to Stock
Return. The population of this research in companies that have been listed in the
LQ-45 index in Bursa Efek Indonesia period 2016-2018. The sample selection use
nonprobability sampling technique with a purposive sampling method. The sample
used in this research totaled 84 companies. This research used multiple regression
analysis to analyze data. The f test result show that Current Ratio, Free Cash Flow,
Debt to Equity Ratio, Return On Equity, and Earning Per Share simultaned
simultaneously effect on Stock Return. The t-test show that Current Ratio, Free
Cash Flow, Debt to Equity Ratio, and Return On Equity partially had no affect on
Stock Return. While Earning Per Share partially affect on stock return. The result
of the research show that adjusted £ of 0,122 or 12,2% can explain the effect of
Current Ratio, Free Cash Flow, Debt to Equity Ratio, Return On Equity, and
Earning Per Share on Stock Return, while 87,8% outside by other variables outside
the model.

Keyword: Current Ratio, Free Cash Flow, Debt to Equity Ratio, Return On Equity,
Earning Per Share, and Stock Return.
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