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ABSTRAK

Delina Wati. 201810325416. Pengaruh Return On Asset, Earning Per
Share, Current Ratio Dan Debt To Equity Ratio Terhadap Return Saham Pada
Perusahaan Sub Sektor Farmasi Yang Terdaftar Di Bursa Efek Indonesia (BEI)
Periode 2013-2020.

Penelitian ini bertujuan untuk mengetahui pengaruh dari return on asset,
earning per share, current ratio dan debt to equity ratio terhadap return saham pada
perusahaan sub sektor farmasi yang terdaftar Di Bursa Efek Indonesia (BEI)
periode 2013-2020. Data yang digunakan dalam penelitian ini adalah laporan
keuangan tahunan perusahaan farmasi sebanyak tujuh sampel selama periode 2013-
2020. Penelitian ini menggunakan metode kuantitatif dengan analisis yang
digunakan meliputi, Uji Asumsi Klasik, Analisis Regresi Linear Berganda, Uji
Parsial () dan Uji Simultan (r). Hasil analisis dengan perhitungan SPSS.21
menunjukan bahwa secara parsial hanya debt to equity ratio saja yang mempunyai
pengaruh positif, return on asset, earning per share, dan current ratio memiliki
pengaruh negatif terhadap return saham. sedangkan secara simultan semua variabel
mempunyai pengaruh positif signifikan terhadap return saham.

Kata Kunci : Return On Asset, Earning Per Share, Current Ratio, Debt To Equity
Ratio, Return Saham
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ABSTRACT

Delina Wati. 201810325416. The effect of Return On Asset, Earning Per
Share, Current Ratio, and Debt To Equity Ratio on Share Return in the
pharmaceutical sub-sector on Bursa Efek Indonesia (BEI) for the period 2013-
2020.

This study aims to determine the effect of return on assets, earnings per
share, current ratio and debt to equity ratio on stock returns in pharmaceutical sub-
sector companies listed on the Indonesia Stock Exchange (IDX) for the 2013-2020
period. The data used in this study are the annual financial statements of seven
pharmaceutical companies for the period 2013-2020. This study uses quantitative
methods with the analysis used includes Classical Assumption Test, Multiple Linear
Regression Analysis, Partial Test (t) and Simultaneous Test (f). The results of the
analysis with SPSS.21 calculations show that partially only the debt to equity ratio
has a positive effect, return on assets, earnings per share, and current ratio has a
negative effect on stock returns. while simultaneously all variables have a
significant positive effect on stock returns.

Keyword: Return On Asset, Earning Per Share, Current Ratio, Debt To Equity
Ratio, Share Return
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