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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh rasio
Likuiditas, rasio Solvabilitas, rasio Profitabilitas, rasio Aktivitas, dan rasio Nilai Pasar
yang masing-masing diproksikan secara beruntun dengan Current Ratio, Debt to
Equity Ratio, Return on Asset, Total Asset Turnover, Price to Book Value secara parsial
dan silmultan terhadap Return Saham perusahaan Non Keuangan yang terdaftar di
Bursa Efek Indonesia periode 2013-2015.

Populasi penelitian meliputi semua perusahaan non keuangan yang terdaftar di
Bursa Efek Indonesia yaitu berjumlah 444 perusahaan. teknik pengambilan sampel
adalah menggunakan teknik purposive sampling, sehingga diperoleh total sampel
sebanyak 645 perusahaan. jenis data yang digunakan adalah data sekunder yang
diperoleh dari-Bursa Efek Indonesia. Metode analisis data yang digunakan adalah
analisis regresi linier berganda.

Hasil penelitian menunjukkan bahwa secara silmultan Current Ratio, Debt to
Equity Ratio, Return on Asset, Total Asset Turnover, Price to Book Value berpengaruh
terhadap Return Saham. Secara parsial Total Asset Turnover, Price to Book Value
berpengaruh signifikan terhadap Rerurn Saham. Sedangkan variabel Current Ratio,
Debt to Equity Ratio dan Return on Asset tidak berpengaruh signifikan terhadap Return
Saham. Nilai Adjusted R? sebesar 0,090 yang artinya semua variabel independen
tersebut mempengaruhi perubahan Refurn Saham 9%.

Kata kunci : return saham, debt to equity ratio, return on asset, total asset turnover,
price to book value.
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ABSTRACT

This research aims to identify and analyze the influence of Liquidity ratio,
Solvability ratio, Profitability ratio, activity ratio, and Market Value ratio that proxied
as Current Ratio, Debt to Equity Ratio, Return on Asset, Total Asset Turnover, and
Price to Book Value partially and simultaneously on stock returns of the non financial
companies listed in Indonesia Stock Exchange period 2013-2015.

The Population in this study were all non-financial companies listed in Indonesia
Stock Exchange with the total of 444 companies. The sampling method were taken by
using purposive sampling method, which the numbers of total sample obtained were
645 companies. The type of data used in this study was secondary data that obtained
on Indonesia Stock Exchange. The analyze data method used in this study was multiple
linear regression analyze.

The results of the study showed that simultaneously Current Ratio, Debt to
Equity Ratio, Return on Asset, Total Asset Turnover, Price to Book Value had
significant effect on stock returns. Partially Total Asset Turnover, Price to Book Value
had significant effect on stock returns. While variable Current Ratio, Debt to Equity
Ratio and Return on Asset had insignificant effect on Return Saham. R? adjusted value
was obtained of 0,090 which mean all of the independent variable affected the stock
returns of 9%.

Keywords : stock returns , debt to equity ratio, return on asset, total asset turnover,
and price to book value.
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