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THE EFFECT OF FINANCIAL RATIOS TOWARD STOCK RETURN IN
SECTORS OF A REGISTERED INDUSTRY SECTOR
IN INDONESIA EXCHANGE

Indah Permata Sari
STIE Perbanas Surabaya
2012210820@students.perbanas.ac.id

ABSTRACT

The aim of the investor that invests the fund on the securities in the
capital marketis to get the maximum return with minimal risk, in accordance with
an investment concept 'high risk-xigh return”.

The purpaose of this research is to know the influence of cash ratio, debt to
equity ratio, return on.equity, total asset turnover, and dividend payout ratio
concerning into the return stock with research's object in. 18 sector company in a
various industry on 2015-2017 that was enrolled in Indonesian's stock exchange
with purposive sampling method. Analyst technique that is.used in this research is
descriptive analyst, regression analyst, doubled linier, classic assumptions test,
model advisability test and hypothesis test.

According to the results of double linier regression that have been done, it
can be concluded that cash ratio, debt to equity ratio, return on equity, total asset
turnover, and dividend payout ratio are not influenced into return stock. Thus,
even if simultaneous cash ratio, debt to equity ratio, return on equity, total asset
turnover, and dividend payout ratio are not influenced into return stock.

Keyword : cash ratio, debt to equity ratio, return on equity, total asset turnover,
and dividend payout ratio, return stock.
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PENGARUH RASIO KEUANGAN TERHADAP RETURN SAHAM
PERUSAHAAN SEKTOR ANEKA INDUSTRI YANG TERDAFTAR DI
BURSA EFEK INDONESIA

Indah Permata Sari
STIE Perbanas Surabaya
2012210820@students.perbanas.ac.id

ABSTRAK

Investor dalam menanamkan dana pada sekuritas di pasar modal bertujuan
untuk memperoleh return yang maksimal dengan tingkat risiko yang minimal,
karena sejalan dengan konsep investasi “high risk-high return”.

Penelitian ini bertujuan untuk mengetahui-pengaruh cash ratio, debt to
equity ratio, return on equity, total asset turnover, dan dividend. payout ratio
terhadap return saham dengan obyek penelitian adalah 18 perusahaan sektor
aneka industri tahun 2015-2017 yang terdaftar di Bursa Efek Indonesia dengan
metode purposive sampling. Teknik analisis yang dgunakan pada penelitian ini
adalah analisis deskriptif, analisis regresi linier berganda, uji asumsi klasik Uji
kelayakan model serta uji hipotesis.

Berdasarkan hasil analisis regresi linier berganda yang telah dilakukan,
dapat disimpulkan bahwa: cash ratio, debt to equity ratio, return on equity, total
asset turnover, dan dividend payout ratio tidak berpengaruh terhadap return
saham. Demikian juga dengan secara simultan cash ratio, debt to equity ratio,
return on equity, total asset turnover, dan dividend payout ratio tidak berpengaruh
terhadap return saham

Kata kunci: cash ratio, debt to equity ratio, return on equity, total asset turnover,
dan dividend payout ratio, return saham
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