ABSTRAK
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Penelitian ini merupakan jenis penelitian bersifat kuantitatif dengan tujuan
untuk mengetahui Pengaruh Kinerja Keuangan Terhadap Return Saham pada
Perusahaan Manufaktur yang Terdaftar BE| Periode 2018-2022. Sampel dalam
penelitian ini yaitu 6 perusahaan Manufaktur yang Terdaftar BEI Periode 2018-
2022. Teknik Pengambilan sampel menggunakan teknik purposive sampling. Jenis
data yang di gunakan yaitu data sekunder. Data penelitian diperoleh dari laporan
keuangan perusahaan yang dipubliskan di situs www.idx.co.id . Metode analisis
data yang digunakan dalam penelitian ini adalah analisis deskriptif, uji asumsi
klasik dan regresi linear berganda dengan menggunakan perhitungan statistic
melalui SPSS versi 24. Berdasarkan hasil penelitian menunjukkan bahwa variabel
Current Ratio (CR) dan Return on Asset (ROA) berpengaruh signifikan Terhadap
Retum Saham sedangkan Variabel Debt to Equity Ratio (DER) dan Return on
Equity (ROE) tidak berpengaruh signifikan terhadap Return Saham. Perusahaan
sebaiknya meningkatkan kinerja keuangannya agar investor tertarik untuk
berinvestasi
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ABSTRACT

HAMZAH DWI JULIANTO. 2023. The Effect of Financial Performance on Stock
Returns in Manufacturing Companies Registered on the IDX for the 2018-
2022 Period. Thesis. Department of Management, Faculty of Economics and
Business, University of Muhammadiyah Makassar. Main supervisor
Nasrullah and Co-Supervisor Abdul Khaliq.

This research is a type of quantitative research with the aim of knowing the
effect of financial performance on stock returns in manufacturing companies listed
on the IDX for the 2018-2022 period. The samples in this study were 6
manufacturing companies listed on the IDX for the 2018-2022 perod. Sampling
technique using purposive sampling technique. The type of data used is secondary
data. The research data was obtained from the company's financial reports
published on the website vwww.idx.co.id . The data analysis method used in this
study is descriptive analysis, classical assumption test and multiple linear
regression using statistical calculations through SPSS version 24. Based on the
results of the study, it shows that the Current Ratio (CR) and Return on Assets
(ROA) variables have a significant effect on Stock Returns, while the Debt to Equity
Ratio (DER) and Return on Equity (ROE) variables have no significant effect on
Stock Returns. Companies should improve their financial performance so that
investors are interested in investing
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