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The Objective of this research to analyse the effect of Current Ratio (CR),
Gross Profit Margin (GPM) and Debt to Equity Ratio (DER) on Stock Return at
PT Semen Indonesia Tbk. The analytical tool used is multiple linear regression
and coefficient of determinants.

Based on the results that the Current Ratio (CR), Gross Profit Margin
(GPM) and Debt to Equity Ratio (DER) has a positive and significant effect
simultaneously on Stock Return. While partially Current Ratio (CR) has an effect
on Stock Return, Gross Profit Margin (GPM) has no effect on Stock Return, and
Debt to Equity Ratio (DER) has no effect on Stock Return.
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ABSTRAK
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Tujuan penelitian ini adalah untuk mengetahui dan menganalisis pengaruh
Current Ratio (CR), Gross Profit Margin (GPM) dan Debt to Equity Ratio
(DER)terhadap Return Saham pada PT Semen Indonesia Tbk periode 2009 -2020.
Metode penelitian yang digunakan adalah Analisis Linear Berganda dan Koefesien
Determinasi.

Berdasarkan hasil penelitian diketahui bahwa secara simultan Current
Ratio, Gross Profit Margin dan Debt to Equity Ratio berpengaruh terhadap Return
Saham. Sedangkan secara parsial Current Ratio berpengaruh terhadap Return
Saham, Gross Profit Margin tidak berpengaruh terhadap Return Saham dan Debt
to Equity Ratio tidak berpengaruh terhadap Return Saham.
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