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ABSTRAK 

 

Trend  investasi yang berkembang sekarang ini adalah investasi saham. Dalam 

melakukan investasi, return saham merupakan hal yang diincar oleh investor 

maupun calon investor. Tujuan penelitian ini untuk menganalisis pengaruh 

current ratio (CR), return on equity (ROE), debt to equity ratio (DER), dan total 

asset turnover (TATO) terhadap return saham. Sampel perusahaan yang 

digunakan adalah perusahaan sektor otomotif yang terdaftar di BEI periode 2015-

2019. Sampel diambil dengan metode purposive sampling dan didapatkan 12 

perusahaan memenuhi syarat pengambilan sampel. Metode analisis yang 

digunakan adalah metode analisis regresi linier berganda. Hasil yang didapat 

menunjukan bahwa current ratio (CR) dan debt to equity ratio (DER) 

berpengaruh terhadap return saham. Sedangkan return on equity (ROE) dan total 

asset turnover (TATO) tidak berpengaruh terhadap return saham.  

Kata kunci : current ratio, return on equity, debt to equity ratio, total asset 

turnover, return saham 
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ABSTRACT 

 

The investment trend that is currently developing is stock investment. In investing, 

stock returns are what investors and potential investors are seeking for. The 

purpose of this study was to analyze the effect of the current ratio (CR), return on 

equity (ROE), debt to equity ratio (DER), and total asset turnover (TATO) on 

stock returns. The sample companies used are automotive sector companies listed 

on the Indonesia Stock Exchange for the 2015-2019 period. Samples were taken 

by purposive sampling method and obtained 12 companies that met the sampling 

requirements. The analytical method used is multiple linear regression analysis 

method. The results obtained show that the current ratio (CR) and debt to equity 

ratio (DER) have an effect on stock returns. Meanwhile, return on equity (ROE) 

and total asset turnover (TATO) have no effect on stock returns. 

Keyword : current ratio, return on equity, debt to equity ratio, total asset 

turnover, stock return  

 

 

 

 

 

 

 


