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ABSTRAK

Tujuan dari penelitian ini adalah untuk mengetahui pengaruh Earning Per
Share, Current Ratio, Return On Asset, Return On Equity dan Debt to Equity
Ratio terhadap Return Saham.

Peneliti melaksanakan analisis data dengan menggunakan software SPSS
versi 25. Objek penelitian ini yaitu perusahaan sektor perbankan yang terdaftar di
BEI tahun 2017 - 2020. Jumlah sampel penelitian yang hendak diolah adalah 27
perusahaan perbankan dengan total 108 data. Desain penelitian ini yaitu penelitian
kausal yang menejelaskan-hubungan antara variabel indenden dengan dependen.
Metode pengumpulan-data penelitian ini dengan melakukan observasi serta studi
pustaka. Jenis data penelitian yang digunakan adalah data sekunder. Kriteria
sampel pada_penelitian ini menggunakan purposive sampling. Metode analisis
data pada penelitian ini mencakup Statistik Deksriptif, Uji Asumsi Klasik, Regresi
Linier Berganda, Uji t, Uji F, dan Koefisien determinasi.

Hasil penelitian menunjukkan bahwa variabel Earning Per Share, Return
On Asset, Return On Equity, Debt to Equity Ratio secara parsial tidak berpengaruh
terhadap Return Saham. Variabel Current Ratio secara parsial berpengaruh
terhadap Return Saham. Secara simultan variabel Earning Per Share, Current
Ratio, Return On Asset, Return On/Equity, dan Debt to Equity Ratio berpengaruh
terhadap Return Saham

Kata Kunci : Earning Per Share, Current Ratio, Return On Asset, Return On

Equity, Debt to Equity Ratio dan Return Saham.



ABSTRACT

The purpose of this study was to determine the effect of Earning Per
Share, Current Ratio, Return On Assets, Return On Equity and Debt to Equity
Ratio on Stock Returns.

The researcher carried out data analysis by using SPSS version 25
software. The object of this research is the banking sector companies listed on the
Indonesia Stock Exchange in 2017 - 2020. The number of research samples to be
processed is 27 banking companies with a total of 108 data. The design of this
research is causal research which explains the relationship between independent
and dependent variables. The method of collecting data in this research is by
conducting observations and literature studies. The type of research data used is
secondary data. The sample criteria in this study used purposive sampling. Data
analysis methods in this study include Descriptive Statistics, Classical Assumption
Test, Multiple Linear Regression, t-test, F-test, and the coefficient of
determination.

The results showed that the variables Earning Per Share, Return On
Assets, Return On Equity, Debt to’ Equity Ratio partially had no effect on Stock
Return. The Current Ratio variable partially affects Stock Return. but
simultaneously Earning Per Share, Current Ratio, Return On Asset, Return On
Equity, and Debt to Equity Ratio variables affect Stock Return

Keywords: Earning Per Share, Current Ratio, Return On Assets, Return On
Equity, Debt to Equity Ratio and Stock Return.
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