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ABSTRAK 

 Tujuan penelitian ini adalah untuk menguji dan menganalisis secara parsial maupun 

simultan pengaruh CR (Current Ratio), ROA (Return On Assets), DER (Debt to Equity Ratio), 

dan TATO (Total Asset Turnover) terhadap return saham pada Perusahaan Food And Beverages 

yang terdaftar di Bursa Efek Indonesia tahun 2011-2016. Metode penelitian yang digunakan 

dalam penelitian ini adalah regresi linier berganda. Objek penelitian ini adalah perusahaan food 

and beverages yang terdapat di Bursa Efek Indonesia periode 2011-2016. Teknik pengumpulan 

sampel yang digunakan adalah purposive sampling, dimana 8 perusahaan memenuhi kriteria dan 

dianalisis dengan model random effect dan dengan menggunakan software eviews 9. 

Berdasarkan hasil penelitian dan pembahasan, maka dapat disimpulkan bahwa tidak terdapat 

pengaruh secara parsial current ratio, debt to equity ratio, dan total asset turnover terhadap 

return saham, namun secara parsial terdapat pengaruh return on assets terhadap return saham.  

Kata Kunci: Return saham, current ratio, return on assets, debt to equity ratio, total asset 

turnover 
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ABSTRACT 

 

 The purpose of this study is to test and analyze partially or simultaneously the influence 

of CR (Current Ratio), ROA (Return On Assets), DER (Debt to Equity Ratio), and TATO (Total 

Asset Turnover) to stock return on Food And Beverages Company listed on Indonesia Stock 

Exchange 2011-2016. The research method used in this study is multiple linear regression. The 

object of this research is the food and beverages company listed in Indonesia Stock Exchange 

period 2011-2016. Sampling technique used is purposive sampling, where 8 companies meet the 

criteria and analyzed with random effect model and with the help of Eviews 9 software. Based 

on the results of research and study, it can be concluded that there is no partial influence of 

current ratio, debt to equity ratio, and total asset turnover to stock return, but partially there is 

effect of return on assets to stock return. 

Keywords: Stock return, current ratio, return on assets, debt to equity ratio, total asset turnover 
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