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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui dan menganalisis pengaruh Current
Ratio, Debt to Equity Ratio, Return On Asset, dan Price Earning Ratio secara
simultan dan parsial terhadap refurn saham pada perusahaan yang masuk kategori
Indeks LQ45 di Bursa Efek Indonesia periode 2015-2018. Populasi penelitian ini
yaitu sebanyak 61 perusahaan. Sampel dipilih dengan menggunakan metode
purposive sampling berjumlah 22 perusahaan. Data diolah menggunakan metode
analisis regresi linier berganda. Hasil penelitian secara simultan menunjukkan
Current Ratio, Debt to Equity Ratio, Return On Asset, dan Price Earning Ratio
dalam penelitian ini tidak berpengaruh signifikan terhadap refurn saham pada Indeks
LQ45 di Bursa Efek Indonesia periode 2015-2018. Secara parsial, Current Ratio,
Debt to Equity Ratio, Return On Asset, dan Price Earning Ratio tidak berpengaruh
signifikan terhadap refurn saham pada Indeks 1.Q45 di Bursa Efek Indonesia periode
2015-2018. Persentase pengaruh variabel-variabel pada penelitian ini terhadap return
saham sebesar 1% sedangkan sisanya 99% dipengaruhi variabel lainnya yang tidak
diteliti dalam penelitian ini.

Kata kunci : Current Ratio, Debt to Equity Ratio, Return On Asset, Price
Earning Ratio, Return Saham
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ABSTRACT

The purpose of this research is to know and analyze the effect of Current Ratio, Debt
to Equity Ratio, Return On Asset, and Price Earning Ratio that simultaneously and
partially to stock returns at LQ45 Index listed on Indonesia Stock Exchange period
2015-2018. The population of this research is 61 companies.With purposive
sampling technic, researcher get 22 companies to be sample. The data test using
multiple linear regression analysis method. The result of this study is Current Ratio,
Debt to Equity Ratio, Return On Asset, and Price Earning Ratio simultaneously have
no significant effect to stock return at LQ45 Index on Indonesia Stock Exchange
period 2015-2018. Partially, Current Ratio, Debt to Equity Ratio, Return On Asset,
and Price Earning Ratio have no significant effect to stock return at LQ45 Index on
Indonesia Stock Exchange period 2015-2018. Percentage effect of all variable to
stock return is 1%, while 99% affected by other variables not examined on this study.

Keywords . Current Ratio, Debt to Equity Ratio, Return On Asset, Price
Earning Ratio, Return Saham
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