ABSTRAK

Penelitian ini bertujuan untuk menguji dan menganalisis ada atau tidaknya
Pengaruh Debt to Equity Ratio (DER), Return On Assets (ROA), Price Earning
Ratio (PER) dan Current Ratio (CR) terhadap Return Saham yang dilakukan
dengan menggunakan sampel saham perusahaan LQ-45 periode 2015 — 2017. Data
yang digunakan dalam penelitian ini ialah data sekunder. Metode pengambilan
sampel dengan cara purposive sampling sesuai kriteria yang telah ditentukan.
Jumlah sampel yang terkumpul sebanyak 35 perusahaan. Teknik analisis data yang
digunakan yaitu teknik analisis regresi linear berganda.

Berdasarkan hasil penelitian, ditemukan bahwa secara parsial tidak terdapat
pengaruh antara Debt to Equity Ratio (DER) terhadap Return Saham, sementara
Return On Assets (ROA), Price Earning Ratio (PER) dan Current Ratio (CR)
secara parsial berpengaruh signifikan terhadap return saham. Hal ini berarti tinggi
rendahnya ROA, PER, dan CR dapat mempengaruhi tingkat return saham.

Kata Kunci: Debt to Equity Ratio, Return on Assets, Price Earning Ratio, Current
Ratio, Return Saham
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ABSTRACT

This study purposes to examine the influence of Debt to Equity Ratio (DER), Return
On Assets (ROA), Price Earning Ratio (PER) and the Current Ratio (CR) against
the Stock Return, carried out using a sample of stock company LQ-45 period 2015
—2017. The data used in this research is secondary data. Methods of sample return
with purposive sampling according to criteria that have been determined. The
number of samples collected as many as 35 companies. The analysis was made by
using multiple linear regression.

The results indicated that there were no partially of influence between Debt to
Equity Ratio (DER) against the Stock Return, while Return On Assets (ROA), Price
Earning Ratio (PER) and the Current Ratio (CR) for partial effect significantly to
the return of shares. This means high and low ROA, PER, and CR can affect the
rate of stock return.
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