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INTISARI

Penelitian ini bertujuan untuk mengetahui apakah Earning Per Share (EPS),Price Earnings Ratio (PER), Debt to Equity Ratio (DER), Current Rasio (CR) berpengaruh terhadap Return Saham pada perusahaan semen yang terdaftar di BEI PERIODE 2003-2013. Hasil penelitian ini diharapkan dapat memberikan manfaat dan kontribusi bagi kepentingan individu atau kelompok guna menambah wawasan tentang bursa saham. Populasi dalam penelitian adalah semua perusahaan semen yang terdaftar di BEI periode 2003-2013. Pengambilan sampel menggunakan metode Purposive Sampling. Data diolah menggunakan program SPSS sehingga diperoleh persamaan dalam bentuk regresi berganda. Hasil penelitian ini menunjukan bahwa Earning Per Share (EPS),Price Earnings Ratio (PER), Debt Equity Rasio (DER), Current Rasio (CR) tidak memiliki pengaruh terhadap Return Saham. Dan secara bersama-sama keempat variabel independen tersebut tidak memiliki pengaruh terhadap Return Saham.
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ABSTRACT

This study aims to determine whether the Earning Per Share (EPS), Price Earnings Ratio (PER), Debt to Equity Ratio (DER), the Current Ratio (CR) effect on Stock Return on cement companies listed on the Stock Exchange PERIOD 2003-2013. Results of this study are expected to provide benefits and contributions for the benefit of individuals or groups to add knowledge about the stock market. The population is all cement companies listed on the Stock Exchange 2003-2013 period. Sampling using purposive sampling method. The data were processed using SPSS thus obtained in the form of multiple regression equation. These results indicate that the Earning Per Share (EPS), Price Earnings Ratio (PER), Debt to Equity Ratio (DER), the Current Ratio (CR) has no influence on Stock Return. And together the four independent variables had no influence on Stock Return.
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