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PENGARUH CURRENT RATIO, RETURN ON EQUITY, DAN TOTAL  

ASSETS TURN OVER TERHADAP  RETURN SAHAM PADA  

PERUSAHAAN LQ45 PERIODE 2015-2020 

 

 

ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui hubungan antara current ratio, return on equity 

dan total assets turnover terhadap return saham pada perusahaan LQ45 yang terdaftar di Bursa 

Efek Indonesia.  

Metode yang digunakan adalah metode pengumpulan data menggunakan metode 

dokumentasi seperti annual report per perusahaan yang menjadi sampel dalam penelitian ini. 

Metode pengambilan sampel dalam penelitian ini menggunakan teknik purposive sampling 

dengan total observasi sebanyak 132 pengamatan. Strategi yang digunakan adalah kuantitatif 

deskriptif yang dengan metode analisis regresi berganda dan pengujian hipotesis (parsial dan 

simultan) dengan aplikasi Eviews 10.0. 

Hasil penelitian sebagai berikut : (1) Current ratio tidak berpengaruh terhadap return 

saham, (2) Return on equity berpengaruh signifikan terhadap return saham, (3)  Total assets 

turnover berpengaruh signifikan terhadap return saham, (4) Seluruh variabel independen 

(CR,ROE dan TATO) berpengaruh secara simultan atau bersama-sama terhadap return saham. 

Kata Kunci : Current Ratio, Return on Equity, Total Assets Turnover, Return Saham 
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Study Program S-1 Manajemen 

EFFECT OF CURRENT RATIO, RETURN ON EQUITY, AND TOTAL 

ASSETS TURN OVER ON STOCK RETURN ON 

COMPANY LQ45 PERIOD 2015-2020 

 

ABSTRACT 

 

This study aims to determine the relationship between the current ratio, return on equity 

and total assets turnover on stock returns in LQ45 companies listed on the Indonesia Stock 

Exchange. 

The method used is the method of collecting data using documentation methods such as 

annual reports per company sampled in this study. The sampling method in this study used a 

purposive sampling technique with a total of 132 observations. The strategy used is descriptive 

quantitative with multiple regression analysis method and hypothesis testing (partial and 

simultaneous) with Eviews 10.0 application. 

The results of the study are as follows: (1) Current ratio has no effect on stock returns, (2) 

Return on equity has a significant effect on stock returns, (3) Total assets turnover has a 

significant effect on stock returns, (4) All independent variables (CR, ROE and TATO) effect 

simultaneously or jointly on stock returns 

Kata Kunci : Current Ratio, Return on Equity, Total Assets Turnover,  Stock Return 
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