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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio (CR),
Debt to Equity Ratio (DER), Return On Equity (ROE) dan Earning Per Share
(EPS) terhadap return saham. Sampel penelitian ini berjumlah 28 pada perusahaan
yang tergabung dalam indeks LQ-45 di Bursa Efek Indonesia (BEI) pada periode
2016-2018 dengan jumlah data sebanyak 84. Teknik pengambilan keputusan
sampel dengan menggunakan metode purposive sampling, dimana sampel diambil
sesuai dengan kriteria yang telah ditentukan. Teknik analisis yang digunakan
dalam penelitian ini adalah regresi linear berganda, sedangkan uji asumsi klasik
terdiri dari uji normalitas, uji multikolinieritas, uji autokorelasi dan uji
heteroskedastisitas yang digunakan untuk menilai keabsahan persamaan regresi
selain itu terdapat uji t, uji F pada level signifikan 5% dan koefiseien determinasi.
Hasil dari penelitian dapat disimpulkan bahwa dalam uji t diperoleh variabel
Current Ratio (CR), Return On Equity (ROE) dan Earning Per Share (EPS) tidak
berpengaruh terhadap return saham sedangkan Debt to Equity Ratio (DER)
berpengaruh negatif. Hasil uji F pada penelitian ini variabel Current Ratio (CR),
Debt to Equity Ratio (DER), Return On Equity (ROE) dan Earning Per Share
(EPS) secara bersama-sama terhadap return saham.

Kata Kunci: CR, DER, ROE, EPS, Return Saham.



ABSTRACT

This study aims to determine the effect of Current Ratio (CR), Debt to
Equity Ratio (DER), Return On Equity (ROE) and Earning Per Share (EPS) on
stock returns. The sample of this study amounted to 28 in companies incorporated
in the LQ-45 index on the Indonesia Stock Exchange (BEI) in the 2016-2018
period with a total of 84 data. The sample decision making technique used a
purposive sampling method, where samples were taken in accordance with
established criteria determined. The analysis technique used in this study in
multiple linear regression, while the classic assumption test consists of normality
test, multicollinearity test, autocorrelation test and heteroscedasticity test used to
assess the validity of the regression equation in addition to that there is a t test, F
test at significant level of 5% and coefficient of determination. The results of the
study can be concluded that in the t test obtained variable Current Ratio (CR),
Return On Equity (ROE) and Earning Per Share (EPS) has no effect on stock
returns while Debt to Equity (DER) has a negative effect. F test results in this
study are Current Ratio (CR), Debt to Equity Ratio (DER), Return On Equity
(ROE) and Earning Per Share (EPS) variables together with stock returns.

Keywords: CR, DER, ROE, EPS, Stock Return
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