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ABSTRAK

Pasar modal berfungsi untuk memberikan kesempatan kepada pemilik dana untuk
memperoleh imbalan (return) Tujuan dari peneltian ini yaitu untuk mengetahui
pengaruh rasio-rasio keuangan seperti Current Ratio, Return on Asset, Debt to
Equity Ratio, TATO, dan Price Earning Ratio terhadap return saham

Sampel yang digunakan dalam penelitian ini meruapakan perusahaan sub sektor
transportasi yang terdaftar di BEI pada periode tahun 2016-2018.

Penelitian ini dilakukan menggunakan metode regresi linier berganda. Hasil dari
penelitian ini menunjukan bahwa variabel Price Earning Ratio (PER) berpengaruh
terhadap variabel return saham. Namun untuk variabel Current Ratio (CR), Return
on Asset (ROA), Debt to Equity Ratio (DER),dan TATO tidak berpengaruh
terhadap variabel return saham.

Kata Kunci : Current Ratio, Retrun on Asset, Debt to Equity, Total Asset Turnover,
Price Earning Ratio, Return saham

ABSTRACT

The capital market serves to provide an opportunity for fund owners to obtain
returns. The purpose of this research is to determine the effect of financial ratios
such as Current Ratio, Return on Assets, Debt to Equity Ratio, TATO, and Price
Earning Ratio on stock returns

The sample used in this study is a transportation sub-sector company listed on the
Indonesia Stock Exchange in the period 2016-2018.

This research was conducted using multiple linear regression methods. The results
of this study indicate that the Price Earning Ratio (PER) variable influences the
stock return variable. But for the Current Ratio (CR), Return on Asset (ROA), Debt
to Equity Ratio (DER), and TATO variables do not affect the stock return variable.

Keywords: Current Ratio, Return on Assets, Debt to Equity, Total Asset Turnover,
Price Earning Ratio, Stock Returns
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