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ABSTRAK

Tujuan dilakukannya penelitian ini adalah untuk menganalisis pengaruh rasio
Return on Asset (ROA), Debt to Equity Ratio (DER), Return on Equity (ROE),
Current Ratio (CR), dan Price Earnings Ratio (PER) terhadap return saham.

Pengambilan sampel penelitian dilakukan dengan menggunakan metode
purposive sampling. Sampel yang digunakan dalam penelitian ini adalah 11
perusahaan yang tergolong dalam sektor industri dasar dan kimia secara berturut-
turut selama periode 2012-2016, telah menerbitkan laporan keuangan tahunan per
31 Desember dan telah diaudit selama periode 2012-2016, menggunakan mata
uang Rupiah dalam laporan keuangan secara berturut-turut selama periode 2012-
2016, memperoleh laba secara berturut-turut selama periode 2012-2016, tidak
melakukan share split dan reverse split selama periode 2012-2016, dan sahamnya
selalu aktif diperdagangkan secara berturut-turut selama periode 2012-2016. Data
yang digunakan dalam penelitian ini adalah data sekunder yaitu laporan keuangan
dari Bursa Efek Indonesia dan harga saham perusahaan dari situs Yahoo Finance.
Metode analisis data yang digunakan adalah metode regresi linier berganda.

Hasil penelitian ini adalah (1) Debt to Equity Ratio tidak memiliki
pengaruh terhadap rerurn saham, (2) Return on Equity (ROE) memiliki pengaruh
terhadap return saham, (3) Current Ratio (CR) tidak memiliki pengaruh terhadap
return saham, dan (4) Price Earning Ratio (PER) tidak memiliki pengaruh
terhadap return saham.

Kata Kunci: Current Ratio, Debt to Equity Ratio, Price Earning Ratio, Return on
Asset, Return on Equity, return saham
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ABSTRACT

The objective of this research was to analyze the impact of Return on Asset
(ROA), Debt to Equity Ratio (DER), Return on Equity (ROE), Current Ratio (CR),
and Price Earnings Ratio (PER) towards stock return.

Sampling was done by purposive sampling method. The sample that is
used for this research were 11 companies that classified as basic industry and
chemical sector respectively from 2012 to 2016, published financial statements
ended December 31°" and has been audited respectively from 2012 to 2016, used
Rupiah as currency respectively from 2012 to 2016, had positive earnings
respectively from 2012 to 2016, did not do share split and reverse split
respectively from 2012 to 2016, and stock always actively traded respectively
from 2012 to 2016. Data used on this research was secondary data which are
financial statements from Indonesia Stock Exchange and stock prices from Yahoo
Finance website. Data analysis technique for this research was using multiple
linier regression method.

The result of this research were (1) Debt to Equity Ratio has no impact
towards stock return, (2) Return on Equity has impact towards stock return, (3)
Current Ratio has no impact towards stock return, and (4) Price Earning Ratio
has no impact towards stock return.

Keywords: Current Ratio, Debt to Equity Ratio, Price Earning Ratio, Return on
Asset, Return on Equity, stock return
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