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ABSTRAK

Salah satu alternatif bagi perusahaan untuk mendapatlan dana atau tambahan
modal adalah melalu pasar modal. Dari kegiatan ini investor mengaharapkan
mendapatkan deviden, kenaikan harga saham, dan kepemilikan. Investor dalam
hal ini mengharapkan adanya return saham positif yang menggambarkan bahwa
perusahaan memiliki performa yang baik dalam pasar modal. Terdapat beberapa
faktor yang dapat mempengaruhi refurn saham yang berasal dari rasio keuangan
mulai dari Current Ratio, Debt to Equity Ratio, Total Assets Turnover, dan Return
of Equity. Penelitian ini bertujuan unuk ‘melihat pengaruh rasio keuangan terhadap
return saham.

Sampel penelitian ini.adalah-perusahaan sub-sektor food and beverages yang
terdaftar di Bursa Efek Indonesia tahun. 2015-2017. Sample diambil dengan
purposive sampling dan di dapatkan 14 perusahaan yang memenuhi syarat sebagai
sampel.

Penelitian/ ini menggunakan metode analisis regresi’ linear. berganda. Hasil
penelitian menunjukkan bahwa Cutrent Ratio, Debt to,Equity Ratio, Total Assets
Tumover; dan Return of Equity tidak berpengaruh terhadap return sahams.

Kata Kunci: Return Saham, CR, DER, TAT, ROE
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ABSTRACT

One alternative for companies to get funds or additional capital is through the
capital market. From this activity investors expect to get dividends, rising stock
prices, and ownership. Investors in this case expect a positive stock return which
illustrates that the company has a good performance in the capital market. There
are several factors that can affect stock returns from financial ratios ranging from
Current Ratio, Debt to Equity Ratio, Total Assets Turnover, and Return of Equity.
This study aims to see the effect of financial ratios on stock returns.

The sample of this study is the food and beverages sub-sector company listed on
the Indonesia Stock Exchange in 2015-2017. Samples were taken by purposive
sampling and obtained l4-companies that metthesrequirements as samples.

This study uses mudtiple linear regression analysis-methods. The results showed
that Current Ratio, 'Debt to Equity Ratio,~Total AssetsTurnover, and Return of
Equity had no effect on stock returns.

Keywords: Stock Return;”CR, DER, TAT, ROE
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