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INTISARI 

 

 Penelitian ini bertujuan menguji pengaruh rasio keuangan terhadap return 

saham dengan objek penelitian perusahaan-perusahaan yang tercatat pada 

perusahaan wholesale and retail trade di Bursa Efek Indonesia periode 2011-2013 

baik secara simultan maupun parsial dengan menggunakan variabel independen 

rasio keuangan yang meliputi rasio profitabilitas yang diproksi Return On Asset 

(ROA), rasio aktivitas yang diproksi Total Asset Turnover (TATO), rasio 

likuiditas yang diproksi Current Ratio (CR), rasio leverage yang diproksi Debt to 

Equity Ratio (DER) dan rasio pasar yang diproksi Price Earning Ratio (PER) dan 

variabel dependen adalah return saham. 

 Hasil dari penelitian ini adalah secara simultan ROA, TATO, CR, DER 

dan PER berpengaruh positif dan signifikan terhadap return saham. Secara parsial 

hanya CR dan DER yang berpengaruh positif dan signifikan teerhadap return 

saham. Sedangkan ROA, TATO dan PER tidak berpengaruh terhadap return 

saham. 

Kata kunci: Return On Asset, Total Asset Turnover, Current Ratio, Debt to Equity 

Ratio, Price Earning Ratio, return saham. 
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ABSTRACK 

 

This study aims to examine the influence of financial ratios to return stock 

with the object of research firms listed on the wholesale and retail trade 

companies in Indonesia Stock Exchange 2011-2013 period either simultaneously 

or partially by using the independent variables of financial ratio include 

profitability ratio are proxied Return On Assets (ROA), activity ratio are proxied 

Total Asset Turnover (TATO), liquidity ratio are proxied Current Ratio (CR), 

leverage ratio are proxied Debt to Equity Ratio (DER) and market ratio are 

proxied Price Earning Ratio (PER) and The dependent variable is the stock 

return. 

The results of this study are simultaneously ROA, TATO, CR, DER and 

PER positive and significant effect on stock returns. Partially only CR and DER 

are positive and significant effect on stock return. While ROA, TATO and PER no 

effect on stock return. 

Keywords: Return On Asset, Total Asset Turnover, Current Ratio, Debt to Equity 

Ratio, Price Earning Ratio, stock return. 
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