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ABSTRACK 

 

This study aims to examine the existence of liquidity ratios, solvency ratios, activity 
ratios and profitability ratios to the company's stock returns. The fourth ratio is 
measured by liquidity (Current Ratio), solvency (Debt To Equity Ratio), profitability 
(Return On Equity), activity (Total Assets Turnover). This research uses quantitative 
approach with multiple linear regression method. This research uses research sample 
in the form of companies incorporated in industrial and chemical sectors listed in 
Indonesia Stock Exchange period 2012-2016. The total sample used is 43 companies. 
The results showed that in the 2012-2016 industrial and chemical sectors; CR, DER, 
ROE and TAT simultaneously have a significant positive effect on stock return. 
Partially current ratio has no significant positive effect on stock return, debt to equity 
ratio has positive effect not significant to stock return, return on equity have positive 
significant effect to stock return and total asset turnover have positive effect not 
significant to stock return 

 

Keyword : current ratio, debt to equity ratio, total assets turnover, return on equity, 
return saham 
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ABSTRAK 

Penelitian ini bertujuan untuk menguji adanya rasio likuiditas, rasio solvabilitas, 
rasio aktivitas dan rasio profitabilitas terhadap return saham perusahaan. Keempat 
rasio tersebut diukur dengan likuiditas (Current Ratio), solvabilitas (Debt To Equity 
Ratio), profitabilitas (Return On Equity), aktivitas (Total Assets Turnover). 
Penelitian ini menggunakan pendekatan kuantitatif dengan metode regresi linear 
berganda.Penelitian ini menggunakan sampel penelitian berupa perusahaan yang 
tergabung dalam Sektor industri dan kimia yang terdaftar di Bursa Efek Indonesia 
periode 2012-2016. Total sampel penelitian yang digunakan adalah 43 perusahaan. 
Hasil penelitian menunjukkan bahwa pada Sektor industri dan kimia periode 2012-
2016; CR, DER, ROE dan TAT secara serempak berpengaruh positif signifikan 
terhadap return saham. Secara parsial current ratio mempunyai pengaruh positif 
tidak signifikan terhadap return saham, debt to equity ratio berpengaruh positif 
tidak signifikan terhadap return saham, return on equity mempunyai pengaruh 
positif signifikan terhadap return saham dan total asset turnover berpengaruh positif 
tidak signifikan terhadap return saham 

 

 

 

Kata kunci : current ratio, debt to equity ratio, return on equity total assets 
turnover, return saham 

 

 

 

  


