ABSTRAK

Penelitian ini bertujuan untuk membahas pengaruh rasio keuangan terhadap return
saham yang di ukur dengan current ratio, return on assets, debt to equity ratio,
earning per share. Jenis penelitian ini adalah penelitian kausal. Populasi dari
penelitian ini adalah perusahaan non-bank LQ 45 yang terdaftar di Bursa Efek
Indonesia selama periode 2013-2015. Penelitian ini menggunakan data sekunder.
Teknik pengambilan sampel yaitu menggunakan non probability sampling dengan
metode purposive sampling. Variabel dependen penelitian ini yaitu return saham dan
variabel independen penelitian ini yaitu current ratio, debt to equity ratio, earning
per share Hasil penelitian ini menyatakan bahwa variabel current ratio tidak
memiliki pengaruh signifikan terhadap return saham, variabel debt to equity ratio
tidak memiliki pengaruh signifikan terhadap return saham, dan variabel earning per
share tidak memiliki pengaruh signifikan terhadap return saham. Dalam penelitian
ini hanya variabel return on asset yang secara parsial mempunyai pengaruh signifikan
terhadap return saham. Hasil penelitian ini diharapkan bahwa variabel current ratio,
return on assets, debt to equity ratio, dan earning per share dapat dijadikan referensi,
baik oleh pihak perusahaan dalam pengelolaan perusahaan dan oleh para investor
dalam menentukan strategi investasi.

Kata kunci: rasio keuangan, current ratio, return on assest, debt equity to ratio,
earning per share, return saham.
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ABSTRACT

This research is purpose to discuss the influence of financial ratio to the stock return which
is measured by current ratio, return on assets, debt to equity ratio and earning per share. The
type of this research is causal research. The population of this research is a non-bank LQ45
companies listed on Indonesian Stock Exchange during 2013 to 2015. This research is using
secondary data. The sample of this research were taken by non probability sampling with
purposive sampling method. Data analysis techniques used in this research is multiple linear
regression analysis with significant level five percent. The dependent variable of this
reseacrh is Stock Return and the independent variables of this research are Current Ratio,
Return on Assets, Debt to Equity Ratio, and Earning Per Share. The result of this research
stated that current ratio variable have no significant influence to the stock return, debt to
equity ratio variable have no significant influence to the stock return, and earning per share
variable have no significant effect to the stock return too. In this research just return on
assets variable which partially have significant influence to the stock return. This result is
expected that variables current ratio, return on assets, debt to equity ratio and earning per
share can be used as a reference, either use by company and investors in determining
investment strategy.

Keywords: financial ratio, current ratio, return on assets, debt to equity ratio,
earning per share, stock return.
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