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ABSTRAK

Penelitian ini bertujuanuntuk mengetahui pengaruh Return on Asset
(ROA), Debt to Equity Ratio (DER), Current Ratio (CR), dan Total Assets Turn
Over (TATO) secara simultan terhadap return saham, mengetahui pengaruh
Return on Equity (ROA), Debt to Equity Ratio (DER), Current Ratio (CR), dan
Total Assets Turn Over (TATO)secara parsial terhadap return saham.

Penelitian ini menggunakan data sekunder yang didapatkan dari situs
resmi Bursa Efek Indonesi (BEI) periode 2015-2019 .Teknik analisis data yang
digunakan dalam penelitian ini adalah teknik Statistik Deskriptif yang digunakan
untuk menganalisis data dan menguji hipotesis yaitu dengan menggunakan uiji
Deskriptif,uji asumsi klasik,uji Regresi Linear berganda dan Uji hipotesis.

Hasil penelitian ini yaitu : Rasio profitabilitas, solvabilitas, likuiditas dan
aktivitas yang diwakili oleh Return on Equity (ROE),Debt to Equity Ratio (DER),
Current Ratio (CR), dan Total Assets Turn Over (TATO) secara bersama-sama
berpengaruh terhadap terhadap return saham, Rasio profitabilitas, solvabilitas,
likuiditas dan aktivitas yang diwakili oleh Return on Equity (ROE), Debt to Equity
Ratio (DER), Current Ratio (CR), dan Total Assets Turn Over (TATO)secara
parsial berpengaruh terhadap terhadap return saham.

Kata Kunci: Return Saham, Return on Equity (ROE),Debt to Equity Ratio (DER),
Current Ratio (CR), dan Total Assets Turn Over (TATO).
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ASTRACT

This study aims to determine the effect of Return on Assets (ROA), Debt to
Equity Ratio (DER), Current Ratio (CR), and Total Assets Turn Over (TATO)
simultaneously on stock returns, to determine the effect of Return on Equity
(ROA), Debt to Equity Ratio (DER), Current Ratio (CR), and Total Assets Turn
Over (TATO) partially on stock returns.

This study uses secondary data obtained from the official website of the
Indonesia Stock Exchange (IDX) for the 2015-2019 period. The data analysis
technique used in this study is a descriptive statistical technique which is used to
analyze data and test hypotheses, namely by using descriptive test, classical
assumption test , Multiple Linear Regression Test and Hypothesis Testing.

The results of this study are: Profitability, solvency, liquidity and activity
ratios represented by Return on Equity (ROE), Debt to Equity Ratio (DER),
Current Ratio (CR), and Total Assets Turn Over (TATO) together have an effect
on stock returns, profitability, solvency, liquidity and activity ratios represented by
Return on Equity (ROE), Debt to Equity Ratio (DER), Current Ratio (CR), and
Total Assets Turn Over (TATO) partially affect the stock returns.

Keywords: Stock Return, Return on Equity (ROE), Debt to Equity Ratio (DER),
Current Ratio (CR), and Total Assets Turn Over (TATO).
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