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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui pengaruh Current Ratio,
Debt To Equity Ratio, dan Return On Equty Ratio Terhadap Return Saham.
Sampel diambil menggunakan metode sampel jenuh. Jumlah sampel sebanyak 9
perusahaan. Teknik analisis data menggunakan regresi linier berganda dengan
pendekatan data panel. Penelitian ini menggunakan data laporan keuangan
tahunan dari sub sektor makanan dan minuman di bursa efek indonesia tahun
2013-2017 untuk tiap variabel penelitian. Hasil penelitian ini membuktikan bahwa
Current Ratio berpengaruh positif terhadap Return Saham, Debt Equity Ratio
berpengaruh negatif terhadap Return Saham dan Return On Equty Ratio
berpengaruh positif terhadap Return Saham.

Kata Kunci : Current Ratio, Debt To Equity Ratio, Return On Equty Ratio dan
Return Saham

111

http://mercubuana.ac.id/



ABSTRACT

The purpose of this study was to determine the effect of Current Ratio,
Debt To Equity Ratio, dan Return On Equty Ratio to Return Saham. Samples were
taken using sampling saturated. Total sample of 9 companies. Techniques data
analysis was using multiple linear regression with panel data. This study used
data from the annual financial statements for the years food and baverage sub
sector on the indonesia stock exchange 2012-2017 by the study variable. The
results of this study prove that Current Ratio is positive effect on Return Saham,
Debt Equity Ration is negative effect the Return Saham and Return On Equty
Ratio is positive effect on Return Saham.

Keywords: Current Ratio, Debt To Equity Ratio, Return On Equty Ratio and
Return Saham
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