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Penelitian ini bertujuan untuk mengetahui kinerja keuangan (current ratio,
debt to equity ratio, return on equity) terhadap return saham pada perusahaan
produsen tembakau di Bursa Efek Indonesia periode 2019-2021. Sampel yang
digunakan adalah 5 perusahaan dengan masing-masing perusahaan 3 tahun. Data
yang diperlukan adalah data skeonder yang diperoleh dari Bursa Efek Indonesia
melalui situs www.idx.co.id . Teknik analisis yang digunakan dalam penelitian ini
adalah analisis statistic deskriptif, uji asumsi klasik, analisis regresi linear
berganda, dan uji hipotesis. Hasil pene;litian dari regresi linear berganda RS=-
0,552+(0,175)(x1)+(-0,002)(x2)+(-1,437)(x3), uji f (uji simultan) dengan F hitung
5,725 > F tabel 3,59 atau nilai signifikasi f 0,013 < 0,05 artinya ada pengaruh
yang signifikan current ratio, debt to equity ratio, return on equity terhadap return
saham. Dan uji t (uji parsial) pada current ratio menujukkan nilai signifikasi
0,041 < 0,05 hal ini menujukkan bahwa ada pengaruh current ratio secara pasial
terhadap return saham. Pada debt to equity ratio menujukkan nilai signifikasi
0,766 > 0,05 hal ini menujukkan bahwa tidak ada pengaruh debt to equity ratio
secara pasial terhadap return saham. Pada return on equity menujukkan nilai
signifikasi 0,045 < 0,05 hal ini menujukkan bahwa ada pengaruh return on equity
secara pasial terhadap return saham.
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ABSTRACT

Fatma Juwita, 71190312024. The Effect of Financial Performance on the Stock
Returns of Tobacco Producing Companies on the Indonesia Stock Exchange
for the 2019-2021 Period, Supervised by: Dr. Safrida, S.E.,M.Sc. as supervisor I
and Zenni Riana, S.E., M.M as supervisor 11, Thesis: 2023

This study aims to determine financial performance (current ratio, debt to
equity ratio, return on equity) on stock returns in tobacco manufacturing
companies on the Indonesia Stock Exchange for the 2019-2021 period. The
sample used is 5 companies with 3 years each company. The data required is
secondary data obtained from the Indonesia Stock Exchange through the website
www.idx.co.id. The analysis technique used in this study is descriptive statistical
analysis, classical assumption test, multiple linear regression analysis, and
hypothesis testing. Research results from multiple linear regression RS=-
0.552+(0.175)(x1)+(-0.002)(x2)+(-1.437)(x3), test f (simultaneous test) with F
count 5.725 > F table 3 .59 or a significance value of f 0.013 <0.05 means that
there is a significant effect of the current ratio, debt to equity ratio, return on
equity on stock returns. And the t test (partial test) on the current ratio shows a
significance value of 0.041 <0.05, this shows that there is a partial effect of the
current ratio on stock returns. The debt to equity ratio shows a significance value
of 0.766 > 0.05, this shows that there is no partial effect of the debt to equity ratio
on stock returns. The return on equity shows a significance value of 0.045 <0.05,
this shows that there is a partial effect of return on equity on stock returns.
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