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Yeni Mubarak, 170302042, Pengaruh Current ratio, Return on asset, Total Asset
Turn Over dan Penilaian Pasar terhadap Return Saham, Akuntansi, Fakultas
Ekonomi dan Bisnis, Universitas Muhammadiyah Gresik, Juni 2021.

ABSTRAK

Penelitian ini bertujuan untuk mengetahui tingkat pengaruh current ratio, return on
asset, Total Asset Turn Over dan penilaian pasar terhadap return saham pada
perusahaan LQ45 tahun 2016-2019. Metode yang digunakan adalah kuantitatif dan
dengan menggunakan data sekunder sebagai sumber data. Teknik pengambilan
sampel yang digunakan adalah teknik purposive sampling dan diperoleh 153
sampel perusahaan. Teknik analisis data yang digunakan yakni analisis regresi
linier berganda. Berdasarkan penelitian ini menunjukkan bahwa Total Asset Turn
Over berpengaruh signifikan terhadap return saham. Sedangkan variabel current
ratio, return on asset dan penilaian pasar tidak memiliki berpengaruh terhadap
return saham.

Kata Kunci : Current ratio, Return on asset, Total Asset Turn Over dan Penilaian
Pasar, Return Saham.
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Yeni Mubarak, 170302042, The Effect of Current ratio, Return on assets, Total
Asset Turn Over and Market Valuation on Stock Returns, Accounting, Faculty of
Economics and Business, University of Muhammadiyah Gresik, June 2021.

ABSTRACT

This study aims to determine the level of influence of the current ratio, return on
assets, total asset turnover and market valuataion of stock returns in LQ45
companies in 2016-2019. The method used is quantitative and by using secondary
data as a data source. The sampling technique used is purposive sampling
technique and obtained 153 samples of companies. The data analysis technique
used is multiple linear regression analysis. Based on this research, it shows that
total asset turnover has a significant effect on stock returns. While the current ratio,
return on assets and market valuation variables have no effect on stock returns.

Keywords : Current ratio, Return on assets, Total Asset Turn Over, Market
Valuation, Stock Returns
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