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ABSTRAK 

PENGARUH CURRENT RATIO, RETURN ON ASSET, EARNING PER 

SHARE, DAN DEBT TO EQUITY RATIO TERHADAP RETURN SAHAM 

PADA PERUSAHAAN YANG TERDAFTAR DI INDEKS SRI-KEHATI 

PERIODE 2014-2022.  

Oleh   : Nurul Afiza 

NPM   : 203402516064 

Tugas Akhir, dibawah pengawasan Dr. Hasanudin, S.E., M.M. 

Tujuan dari penelitian ini adalah untuk mengindentifikasi seberapa besar 

pengaruh Current Ratio (CR), Return On Asset (ROA), Earning Per Share (EPS), 

dan Debt to Equity Ratio (DER) terhadap Return Saham. 

Populasi yang ada dalam penelitian ini di ambil dari perusahaan yang masuk 

dalam Indeks SRI-Kehati periode 2014-2022 dalam kurun waktu 9 tahun terakhir. 

Pemilihan sampel dalam penelitian ini menggunakan metode purposive sampling 

dan ada 10 perusahaan yang terpilih sebagai sampel. Analisis data yang dilakukan 

menggunakan regresi data panel dengan tingkat signifikansi sebesar 0,05 dan 

dibantu dengan software STATA. Hasil menunjukkan bahwa variabel Current Ratio 

dan Debt to Equity Ratio tidak berpengaruh negatif dan tidak signifikan, dan 

variabel Return On Asset dan Earning Per Share berpengaruh positif dan signifikan.  

Kata Kunci : Current Asset (CR), Return On Asset (ROA), Earning Per Share 

(EPS), Debt to Equity Ratio (DER), dan Return Saham. 
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ABSTRACT 

THE EFFECT OF CURRENT RATIO, RETURN ON ASSETS, EARNINGS 

PER SHARE, AND DEBT TO EQUITY RATIO ON STOCK RETURNS IN 

COMPANIES LISTED ON THE SRI-KEHATI INDEX FOR THE 2014-2022 

PERIOD. 

By  : Nurul Afiza 

NPM  : 203402516064 

Final Project, under the supervision of Dr. Hasanudin, S.E., M.M. 

The purpose of this study was to identify how much influence Current Ratio 

(CR), Return On Asset (ROA), Earning Per Share (EPS), and Debt to Equity Ratio 

(DER) have on Stock Returns. 

The population in this study was taken from companies included in the SRI-

Kehati Index for the period 2014-2022 in the last 9 years. The sample selection in 

this study used purposive sampling method and there were 10 companies selected 

as samples. Data analysis was carried out using panel data regression with a 

significance level of 0.05 and assisted by STATA software. The results show that the 

Current Ratio and Debt to Equity Ratio variables have no effect, namely negative 

and insignificant, and the Return On Asset and Earning Per Share variables have 

a positive and significant effect.  

Keywords: Current Asset (CR), Return On Asset (ROA), Earning Per Share (EPS), 

Debt to Equity Ratio (DER), and Stock Return. 
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