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ABSTRACT

This study aims to determine whether the influence af Debt to Equity Ratio
(DER) ., Current Ratio (CR) and Retwrn on Assets (ROA) on Stock Return. The
population in this studv are mining companies listed on the Indonesia Stock
Exchange (IDX) for the 2014-2018 peariod.

Based on the purposive sampling method there arve 63 final samples from this
stucy. The analytical method used is statistical analysis in the form of multiple
linear regression tests.

The results of this study indicate that Retuwrn On Assets (ROA) has a
significant positive effect en Stock Retwrn, whereas Debt to Egquity Ratio and
Current Ratio (CR) do not have a significant effect on Stock Return.

Keywords: Stock Returns, Debt to Equity, Current Ratio, Return on Assets
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ABSTRAK

Penelitian in1 bertujuan untuk mengetahui apakah pengaruh Debt ro Egquity
Ratie (DER), Cuwrrent Ratio (CR) dan Rerurn on Asset (ROA) tethadap Retwrn
Saham. Populasi dalam penelitian 1ni merupakan perusahaan Pertambangan vang
terdaftar di Bursa Efek Indonesia (BEI) periode 2014-2018.

Berdasarkan metode purposive sampling terdapat 65 sampel akhir dan
penelitian 1. Metode analisis vang digunakan adalah analisis statistik dalam
bentuk w1 regresi linear berganda.

Hasil penelitian ini1 menunjukkan bahwa Retuwrn On Asset (ROA) memiliki
pengaruh positif secara signifikan terhadap Return Saham, sedangkan Debt to
Eguitv Ratio (DEE) dan Current Ratio (CE) tidak memiliki pengaruh secara
signifikan terhadap Eeturn Saham.

Kata Kunci : Return Saham, Debt to Equity, Current Ratio, Return on Asset
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