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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh variable earning per share, price earning ratio dan quick
ratio terhadap return saham. Penelitian ini dilakukan di Bursa Efek Indonesia dengan objek penelitian
perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia.Data yang digunakan adalah data sekunder.
Metode pengambilan sampel menggunakan purposive sampling terdiri dari 73 perusahaan manufaktur yang
terdaftar di Bursa Efek Indonesia periode tahun 2010-2014. Hubungan dan pengaruh antar variabel
dijelaskan dengan menggunakan metode analisis regresi berganda.Hasil penelitian ini menunjukan bahwa
variabel earning per share dan price earning ratio memilik pengaruh yang signifikan terhadap return saham.
Sedangkan variabel quick ratio tidak memilik pengaruh yang signifikan terhadap return saham.
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ABSTRACT

This study aims to determine the effect of variable earning per share, price earnings ratio and quick ratio on
stock returns. This research was conducted in the Indonesia Stock Exchange with the research object is
manufacturing companies listed in Indonesia Stock Exchange. The data used is secondary data. The
selection sampling method using purposive sampling consisted of 73 companies listed on Indonesia Stock
Exchange over the period 2010 to 2014. The relationship and the effect between variables are explained by
using multiple regression analysis. These results indicate that variable of earning per share and price
earnings ratio are having significant effect on stock returns. While the variable of quick ratio does not having
significant effect on stock returns.
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