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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh Rerurn
on Equity, Earning Per Share, Debt to Equity Ratio, Komite Audit, dan Dewan
Komisaris Independen terhadap Return Saham dan kemampuan Current Ratio dalam
memoderasi pengaruh variabel independen terhadap variabel dependen pada
perusahaan sektor utama yang terdaftar di Bursa Efek Indonesia periode 2011-2015.

Populasi dalam penelitian ini berjumlah 65 perusahaan dengan menggunakan
teknik purposive sampling diperoleh 8 perusahaan sebagai sampel dengan jumlah data
40. Metode analisis yang digunakan adalah analisis regresi linier berganda dan analisis
uji residual untuk variabel moderasi.

Berdasarkan hasil pengujian data, secara simultan, Return on Equity, Earning
Per Share, Debt to Equity Ratio, Komite Audit, dan Dewan Komisaris Independen
berpengaruh signifikan terhadap Return Saham. Secara parsial Refurn on Equity,
Earning Per Share, Debt to Equity Ratio dan Dewan Komisaris Independen
berpengaruh signifikan terhadap Refurn Saham, Komite Audit tidak berpengaruh
signifikan terhadap Refurn Saham. Disamping itu Current Ratio tidak mampu
moderasi untuk memperkuat atau memperlemah hubungan Refurn on Equity, Earning
Per Share, Debt to Equity Ratio, Komite Audit, dan Dewan Komisaris Independen
terhadap Return Saham.

Kata kunci : Stock Return, Profitabilitas, Debt To Equity Ratio, Corporate
Governance, Current Ratio
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ABSTRACT

This research to identify and analyze the influence of Return On Equity,
Earning Per Share, Debt To Equity Ratio, Audit Committee and Board Of Independent
Commissioners on the Stock Return and the ability Current Ratio to moderating
variable to the influence of the independent variable on the dependent variable the
main sector company listed in Indonesia Stock Exchange 2011-2015.

The population in this study amounted 65 companies and using purposive
sampling techniques obtained were 8 companies as samples and 40 datas. Analysis
method used are multiple linear regression analysis and residual test for moderating
variable.

Based on the results of the data test, simultaneously, Return On Equity,
Earning Per Share, Debt To Equity Ratio, Audit Committee and Board Of Independent
Commissioners affect the on Stock Return. Partially Return On Equity, Earning Per
Share, Debt To Equity Ratio and Board Of Independent Commissioners affect
significantly on Stock Return, Audit Committee does not effect significantly on Stock
Return. And Current Ratio does not capable of moderating variabel to strengthen on
weaken the affect of Equity, Earning Per Share, Debt To Equity Ratio, Audit
Committee and Board Of Independent Commissioners on the Stock Return.

Keywords : Stock Return, Profitability, Debt To Equity Ratio, Corporate Governance,
Current Ratio
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