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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh rasio
keuangan terhadap return saham baik secara simultan maupun parsial pada
perusahaan LQ 45 di Bursa Efek Indonesia. Variabel dependen dalam penelitian ini
adalah return saham, sedangkan variabel independen meliputi Current Ratio, Debt to
Equity Ratio dan Return on Assets. Penelitian ini dilakukan pada perusahaan LQ 45
yang terdaftar di Bursa Efek Indonesia periode 2010 sampai 2014.

Populasi dalam penelitian ini adalah perusahaan yang masuk dalam indeks
LQ 45 selama periode 2010-2014 yang berjumlah 89 perusahaan. Pemilihan sampel
menggunakan teknik purposive sampling. Jumlah sampel yang diperoleh sebanyak
17 perusahaan. Metode analisis data yang digunakan adalah analisis regresi linier
berganda.

Secara simultan, Current Ratio, Debt to Equity Ratio dan Return on Assets
berpengaruh signifikan terhadap refurn saham. Secara parsial, Current Ratio, Debt to
Equity Ratio dan Return on Assets tidak berpengaruh signifikan terhadap return
saham.

Kata kunci : Current Ratio, Debt to Equity Ratio, Return on Assets, Return saham,
LO 45
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ABSTRACT

The objective of this research is to determine and analyze the impact of
financial performance towards stock return either simultaneously or partially on LQ
45 firms in Indonesia Stock Exchange. Dependent variable of this research is stock
return, while the independent variables include Current Ratio, Debt to Equity Ratio
and Return on Assets. This research is done in LQ 45 firms which are registered in
Indonesia Stock Exchange from the year 2010 until 2014.

Population of this research are the firms which entered LQ 45 index from
2010-2014 are 89 firms in total. The sample selection method used in this research is
purposive sampling method. The number of samples obtained were 17 firms. The
data analyzing method used in this research is the multiple linear regression analysis.

Simultaneously, Current Ratio, Debt to Equity Ratio and Return on Assets
have a significant influence on stock return. Partially, Current Ratio, Debt to Equity
Ratio and Return on Assets have no significant influence on stock return.

Keywords : Current Ratio, Debt to Equity Ratio, Return on Assets, Stock Return,
LQ 45
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