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Uraian Abstrak

Penelitian ini bertujuan untuk mengetahui pengaruh Return On Equity, Debt to
Equity Ratio, dan Current Ratio secara parsial dan simultan terhadap Return saham.
Populasi penelitian ini adalah perusahaan Food and Beverages. Sampel berjumlah
17 perusahaan sehingga data penelitian yang dianalisis berjumlah 51. Metode
analisis yang digunakan adalah teknik Analisis Regresi Linear Berganda dengan
menggunakan aplikasi SPSS 23. Berdasarkan pengujian hipotesis disimpulkan
bahwa Return On Equity beperngaruh terhadap Return saham, Debt to Equity Ratio
tidak berpengararuh terhadap Return saham, Current Ratio tidak berpengaruh
terhadap Return saham. Hasil Penelitian Uji F Statistik menunjukan bahwa secara
simultan berpengaruh positif dan signifikan ROE, DER dan CR terhadap Return
Saham Periode tahun 2018-2020. Serta pengaruh Return On Equity, Debt to Equity
Ratio, dan Current Ratio terhadap Return Saham menurut pandangan Islam dalam
setiap variabel yang mendukung sebagaimana yang tertuang dalam Al-Qur’an dan
Hadist.

Kata kunci : Return Saham, Return On Equity, Debt to Equity Ratio, dan Current
Ratio.
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Abstract Description

This study aims to determine the effect of Return On Equity, Debt to Equity Ratio,
and Current Ratio partially and simultaneously on stock returns. The population of
this research is the Food and Beverages company. The sample amounted to 17
companies so that the research data analyzed amounted to 51. The analytical
method used is the Multiple Linear Regression Analysis technique using the SPSS
23 application. Based on hypothesis testing, it is concluded that Return On Equity
has an effect on stock returns, Debt to Equity Ratio has no effect on stock returns,
Current Ratio has no effect on stock returns. As well as the effect of Return On
Equity, Debt to Equity Ratio, and Current Ratio on Stock Return according to the
Islamic view in each supporting variable as stated in the Qur'an and Hadith.
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