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ABSTRAK

Penelitian ini bertujuan untuk menguji secara empiris pengaruh price
earning ratio, debt to equity ratio, return on assets dan current ratio pada
perusahaan non keuangan yang terdaftar di Bursa Efek Indonesia periode 2016-
2017. Metode penelitian ini menggunakan metode kuantitatif. Teknik
pengambilan sampel dengan teknik purposive sampling dan diperoleh sampel
sebanyak 71 perusahaan selama 2 periode, sehingga dengan menggunakan data
panel objek penelitian sebesar 142. Teknik analisis data menggunakan analisis
regresi linear berganda. Berdasarkan hasil penelitian dapat disimpulkan bahwa
price earning ratio, debt to equity ratio dan current ratio tidak berpengaruh
signifikan terhadap return saham, sedangkan return on assets berpengaruh
signifikan positif terhadap return saham.

Kata kunci: PER, DER, ROA, CR, Return Saham.

ABSTRACT

This research aims to empirically test the influence of price earning ratio,
debt to equity ratio, return on assets and current ratio to the return of shares in
the non-financial companies listed on the Indonesia Stock Exchange period 2016-
2017. This method of research uses quantitative methods. Sampling techniques
with purposive sampling techniques and obtained as many as 71 companies for 2
periods, thus using the Research object panel data of 142. Data analysis
techniques using multiple linear regression analyses. Based on the results of
research can be concluded that price earning ratio, debt to equity ratio and
current ratio have no significant effect on the return of shares, while return on
assets has significant positive impact on return of shares.

Keywords: PER, DER, ROA, CR, Return shares.
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