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ABSTRAK 

 

 

 Penelitian ini bertujuan untuk menguji pengaruh Current Ratio (CR), Debt 

to Equity Ratio (DER), Total Asset Turnover (TAT), Retun On Asset (ROA), 

Earning Per Share (EPS) and Price Earning Ratio (PER) terhadap Return Saham 

pada perusahaan manufaktur di Bursa Efek Indonesia (BEI) periode 2017 – 2021. 

Sampel dalam penelitian ini menggunakan perusahaan manufaktur di Bursa Efek 

Indonesia berdasarkan kriteria yang telah ditetapkan. Metode pemilihan sampel 

yang digunakan adalah purposive sampling dan pengujian hipotesis menggunakan 

analisis regresi linier berganda. 

 Hasil dalam penelitian ini menunjukkan bahwa Current Ratio (CR), Debt 

to Equity Ratio (DER), Total Asset Turnover (TAT), Retun On Asset (ROA), 

Earning Per Share (EPS) dan Price Earning Ratio (PER) secara simultan 

berpengaruh terhadap Return Saham. Sedangkan secara parsial hanya Retun On 

Asset (ROA) dan Price Earning Ratio (PER) yang berpengaruh terhadap Return 

Saham. 

Kata kunci : Current Ratio, Debt to Equity Ratio, Total Asset Turnover, Retun On 

Asset, Earning Per Share, Price Earning Ratio, Return Saham 
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ABSTRACT 

 

This study aimed to examine the effect of the Current Ratio (CR), Debt to 

Equity Ratio (DER), Total Asset Turnover (TAT), Retun On Asset (ROA), Earning 

Per Share (EPS) and Price Earning Ratio (PER) to Stock Return on 

Manufacturing companies listed in Indonesia Stock Exchange (IDX) 2017 – 2021. 

The sample used in this study is a manufacturing company listed on the 

Indonesian stock exchange is based on criteria that have been set. The sampling 

methodused is purposive sampling and testing this hypothesis using multiple 

linear regression analysis. 

The results in this study indicate that Current Ratio (CR), Debt to Equity 

Ratio (DER), Total Asset Turnover (TAT), Retun On Asset (ROA), Earning Per 

Share (EPS) and Price Earning Ratio (PER) simultaneously affect stock returns. 

While partially only Retun On Asset (ROA)and Price Earning Ratio (PER)have an 

effect on Stock Returns. 

Keyword : Current Ratio, Debt to Equity Ratio, Total Asset Turnover, Retun On 

Asset, Earning Per Share, Price Earning Ratio, Stock Return 
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