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ABSTRAK

PENGARUH CURRENT RATIO (CR), RETURN ON ASSETS (ROA), DEBT TO
EQUITY RATIO (DER), GROWTH DAN EARNING PER SHARE (EPS)
TERHADAP RETURN SAHAM PADA PERUSAHAAN TEXTILE MILL

PRODUCTS DI BURSA EFEK INDONESIA

Teti Fatikah
NIM. 2014-11-310

Pembimbing 1. Drs. H. M. Masruri, MM
2. Dian Wismar’ein, SE, MM

Tujuan penelitian ini adalah untuk menguji pengaruh Current Ratio (CR),
Return On Assets (ROA), Debt To Equity Ratio (DER), Growth (G) dan Earning Per
Share (EPS) baik secara parsial maupun secara berganda terhadap Return saham
Perusahaan Textile Mill Products di Bursa Efek Indonesia. Penelitian ini bersifat
eksplanatory. Populasi sebanyak 18 perusahaan, sampel sebanyak 7 perusahaan.
Analisis data yang digunakan adalah analisis regresi berganda, uji hipotesis, dan
koefisien determinasi (Adjusted R Square). Berdasarkan hasil penelitian
menyimpulkan bahwa secara parsial tidak terdapat pengaruh Current Ratio (CR)
terhadap Return Saham, ada pengaruh positif signifikan Return on Assets (ROA)
terhadap Return Saham, ada pengaruh negatif signifikan Debt to Equity Ratio (DER)
terhadap Return Saham, ada pengaruh positif signifikan Growth terhadap Return
Saham, ada pengaruh positif signifikan Earning Per Share (EPS) terhadap Return
Saham dan ada pengaruh positif signifikan Current Ratio (CR), Return On Assets
(ROA), Debt to Equity Ratio (DER), Growth, dan Earning Per Share (EPS) terhadap
Return Saham pada Perusahaan Textile Mill Products Di Bursa Efek Indonesia secara
berganda. Nilai Adjusted R Square sebesar 88,2%.

Kata kunci : Current Ratio (CR), Return On Assets (ROA), Debt To Equity Ratio
(DER), Growth (G) dan Earning Per Share (EPS dan Return Saham.
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ABSTRACT

THE INFLUENCE OF CURRENT RATIO (CR), RETURN ON ASSETS (ROA), DEBT TO
EQUITY RATIO (DER), GROWTH AND EARNING PER SHARE (EPS) AGAINST THE
RETURN OF SHARES ON THE COMPANY'S TEXTILE MILL PRODUCTS IN INDONESIA
STOCK EXCHANGE

Teti Fatikah

NIM. 2014-11-310

The supervisor 1. Drs. H. M. Masruri, MM
2. Dian Wismar'ein, SE, MM

The purpose of this study was to examine the influence of Current Ratio (CR),
Return On Assets (ROA), Debt To Equity Ratio (DER), Growth (G) and Earning Per
Share (EPS) either partially or in a double against the Return of the stock Company
Textile Mill Products In Indonesia Stock Exchange. The research is eksplanatory.
Population of 18 companies, company 7 samples. The analysis of the data used is
multiple regression analysis, test hypotheses, and the coefficient of determination
(Adjusted R Square). Based on the results of the study concluded that there were no
partially influence Current Ratio (CR) against Return of stocks, there was a significant
positive influence on Return on Assets (ROA) against Return of stocks, there was a
significant negative influence of the Debt to Equity Ratio (DER) against Return of
stocks, there was a significant positive influence on Growth against the Return of
stocks, there was a significant positive influence on Earning Per Share (EPS) against
the Return of shares and there is a significant positive influence on Current Ratio
(CR), Return On Assets (ROA), Debt to Equity Ratio (DER), Growth, and Earning Per
Share (EPS) against the Return of shares on the company's Textile Mill Products In
Indonesia stock exchange in multiple. Adjusted R Square value of 88.2%.

Keywords: Current Ratio (CR), Return On Assets (ROA), Debt To Equity Ratio (DER),
Growth (G) and Earning Per Share (EPS ) and the Return of shares.
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