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ABSTRAK

Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh Current Ratio
(CR), Dept To Equity Ratio (DER), Return On Equity (ROE), dan Earning Per Share (EPS)
terhadap return saham. Objek penelitian ini adalah perusahaan Telekomunikasi yang
terdaftar di BEI periode 2018 sampai dengan 2021. Teknik pengambilan sampel dalam
penelitian ini adalah purposive sampling, yang artinya perusahaan yang diambil harus
memenuhi kriteria-kriteria tertentu. Sehingga dari 15 perusahaan hanya 9 perusahaan
yang memenuhi kriteria sampel. Analisis statistik data menggunakan analisis regresi linear
berganda, uji asumsi klasik, analisis koefisien determinasi dan pengujian hipotesis
digunakan uji F untuk hipotesa secara simultan dan uji t secara persial. Hasil peneitian ini
menunjukan variabel Return On Equity (ROE), dan Earning Per Share (EPS) berpengaruh
terhadap return saham, sedangkan Current Ratio (CR), dan dept to equity ratio (DER) tidak
berpengaruh terhadap return saham. Secara bersama-sama Current Ratio (CR), Dept To
Equity Ratio (DER), Return On Equity (ROE), dan Earning Per Share (EPS) berpengaruh
terhadap return saham pada perusahaan telekomunikasi yang terdaftar pada BEI periode
2018 samapai dengan 2021.

Kata kunci: Current Ratio (CR), Dept To Equity Ratio (DER), Return On Equity (ROE),
Earning Per Share (EPS), dan Return Saham.
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ABSTRACT

This study aims to examine and analyze the effect of Current Ratio (CR), Dept To Equity
Ratio (DER), Return On Equity (ROE), and Earning Per Share (EPS) on stock returns. The
object of this study are telecommunications companies listed on the IDX for the period 2018
to 2021. The sampling technique in this study is purposive sampling, which means that the
companies selected must meet certain criteria. So that out of 15 companies only 9
companies met the sample criteria. Statistical analysis of the data used multiple linear
regression analysis, classical assumption test, analysis of the coefficient of determination
and hypothesis testing used the F test for simultaneous hypotheses and partial t test. The
results of this study show that the variables Return On Equity (ROE) and Earning Per Share
(EPS) have an effect on stock returns, while the Current Ratio (CR) and Dept to Equity
Ratio (DER) have no effect on stock returns. Taken together the Current Ratio (CR), Dept
To Equity Ratio (DER), Return On Equity (ROE), and Earning Per Share (EPS) affect stock
returns for telecommunications companies listed on the IDX for the period 2018 to 2021.

Keywords: Current Ratio (CR), Dept To Equity Ratio (DER), Return On Equity (ROE),
Earning Per Share (EPS), and Stock Return.
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