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ABSTRAKSI

Penelitian ini bertujuan untuk menganalisis dan membuktikan pengaruh variabel
Total Asset Turnover (TATO) , Current Ratio (CR), Debt to Equity Ratio (DER),
dan Return On Equity (ROE) terhadap Return Saham. Populasi dari penelitian ini
adalah seluruh Perusahaan Manufaktur yang terdaftar di BEI pada Tahun 2013 —
2015. Teknik pengambilan sampling yang digunakan adalah metode purposive
sampling vyaitu teknik pengambilan sampel secara sengaja sesuai dengan
persyaratan tertentu. Dengan metode tersebut sampel dipilih berdasarkan kriteria
tertentu antara lain: Perusahaan manufaktur harus tercatat di Bursa Efek Indonesia
dan menerbitkan laporan keuangan secara lengkap pada tahun 2013 -
2015.Perusahaan harus memiliki data keuangan yang lengkap untuk menghitung
variabel-variabel dalam penelitian ini selama periode pengamatan, vyaitu
tahun2013-2015.

Dari 150 perusahaan kategori manufaktur yang tercatat di BEI tahun 2013 —
2015didapat 40sampel perusahaan yang menerbitkan laporan keuangan secara
lengkap. Sumber data yang digunakan dalam penelitian ini adalah data sekunder
yang diperoleh dari Indonesian Capital Market Directory(ICMD) yang dapat
diakses melalui IDX Yearly Statistics.\VVariabel dependen dalam penelitian ini
adalah Return Saham, sedangkan variabel independennya adalah Total Asset
Turnover (TATO) , Current Ratio (CR), Debt to Equity Ratio (DER), dan Return
On Equity (ROE). Metode yang digunakan untuk menganalisis hubungan antara
variable independen dengan variabel dependen adalah metode regresi berganda,
dan uji asumsi klasik.

Hasil penelitian menunjukkan bahwa secara bersama — sama melalui Uji F,
variabel independenTotal Asset Turn Over(TATO),Current Ratio (CR),Debt to
Equity Ratio (DER), dan Return on Equity (ROE) berpengaruh terhadap Return
Saham pada perusahaan sektor manufakturdi Bursa Efek Indonesia periode 2013-
2015. Hasil secara parsial dengan uji tmenunjukkan bahwa variabel Total Asset
Turn Over (TATO) dan Return on Equity (ROE) berpengaruh terhadap Return
Saham.

Kata kunci: Return Saham, Total Asset Turnover (TATO) , Current Ratio
(CR), Debt to Equity Ratio (DER), Return On Equity (ROE), dan
Devidend payout Ratio (DPR)
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ABSTRACT

This study aims to analyze and prove the effect of the variable of Total Asset
Turnover (TATO), Current Ratio (CR), Debt to Equity Ratio (DER), and Return
On Equity (ROE)to Stock Return. The population of this study are all
Manufacturing Companies listed on the Stock Exchange in 2013-2015. Sampling
technique used is purposive sampling method is the intentional sampling
technique in accordance with certain requirements. With this method the sample is
selected based on certain criteria, among others: Manufacturing companies must
be listed on the Indonesia Stock Exchange and publish the complete financial
statements in 2013-2015. Companies must have complete financial data to
calculate the variables in this study during the period of observation, namely the
year 2013-2015.

Of the 150 manufacturing category companies listed on the BEI in 2013 — 2015
obtained 40 samples of companies that publish a complete financial statements.
The data source used in this research is secondary data obtained from Indonesian
Capital Market Directory (ICMD) which can be accessed through IDX Yearly
Statistics. Dependent variable in this research is Stock Return, while the
independent variable is Total Asset Turnover (TATO), Current Ratio (CR), Debt
to Equity Ratio (DER), and Return On Equity (ROE). The method used to analyze
the relationship between independent variables with dependent variable is
multiple regression method, and the classical assumption test.

The results showed that together through the F test, the independent variable of
Total Asset Turn Over (TATO), Current Ratio (CR), Debt to Equity Ratio (DER),
and Return on Equity (ROE) against Stock Return on manufacturing companies in
Indonesia Stock Exchange period 2013-2015 period. The results partially with t
test indicate that the variable of Total Asset Turn Over (TATO) and Return on
Equity (ROE) effect on Stock Return.

Keywords: Stock Return, Total Asset Turnover (TATO), Current Ratio
(CR), Debt to Equity Ratio (DER), and Return On Equity
(ROE).
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