ABSTRACT

The purposes of this research is to find out empirical evidence of influence of current
ratio (CR), total asset turn over (TATO), debt to equity ratio (DER), net profit
margin (NPM), return on equity (ROE), price to book value (PBV) on stock price-
both simultan and partial- on LQ45 food and beverage companies suring 2007-2011.
This research uses purposive sampling as sampling method. It is only one sample
company that fit the method. The result shows that CR, TATO, DER, NPM, ROE and
PBV are simultanly significant. On the top of that, it also shows that those variables are
partially significant.
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ABSTRAK

Penelitian ini bertujuan untuk menemukan bukti empiris mengenai pengaruh current
ratio (CR), total asset turn over (TATO), debt to equity ratio (DER), net profit
margin (NPM), return on equity (ROE), price to book value (PBV) terhadap return
saham secara simultan maupun parsial pada perusahaan makanan dan minuman
LQ45 selama tahun 2007-2011. Metode pengambilan sampel yang digunakan adalah
metode purposive sampling dan diperoleh hanya satu perusahaan sampel yang
menjadi objek penelitian. Pengujian hipotetsis dilakukan dengan menggunakan
analisis regresi berganda dengan terlebih dahulu melakukan uji asumsi klasik. Hasil
analisis menunjukkan bahwa secara simultan terdapat pengaruh yang signifikan dari
net profit margin (NPM), return on equity (ROE), current ratio (CR), debt to equity
ratio (DER), total asset turn over (TATO) dan price to book value (PBV) terhadap
return. Secara parsial net profit margin (NPM), return on equity (ROE), current
ratio (CR), debt to equity ratio (DER), total asset turn over (TATO) dan price to book
value (PBV) secara parsial memiliki pengaruh yang signifikan terhadap return.

Kata- Kata Kunci: NPM, ROE, CR, DER,TATO,PBV, return.
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