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ABSTRAK 

 Penelitian ini bertujuan untuk menganalisis pengaruh rasio profitabilitas yang 

diproksikan dengan return on equity (ROE), rasio solvabilitas yang diproksikan 

dengan dept to equity ratio (DER), rasio likuiditas yang diproksikan dengan current 

ratio (CR) dan quick ratio (QR) dan price earning ratio (PER) terhadap return saham 

pada perusahaan makanan dan minuman yang terdaftar di Bursa Efek Indonesia 

periode 2013-2017. Penelitian ini menggunakan metode kuantitatif. Teknik 

pengambilan sampel menggunakan metode purposive sampling dan dipilih sesuai 

dengan kriteria yang telah ditetapkan. Jumlah sampel yang memenuhi kriteria 

sebanyak 6 perusahaan dengan 30 data. Model analisis data yang digunakan adalah 

regresi linier berganda.  

Dari analisis diperoleh hasil penelitian sebagai berikut, secara simultan rasio 

profitabilitas (ROE), rasio solvabilitas (DER), current ratio (CR), quick ratio (QR) 

dan price earning ratio (PER) berpengaruh terhadap return saham. Namun, secara 

parsial rasio profitabilitas (ROE) berpengaruh positif terhadap retrun saham, rasio 

solvabilitas (DER) berpengaruh negatif terhadap return saham, current ratio (CR) 

berpengaruh positif terhadap return saham, quick ratio (QR) tidak berpengaruh 

terhadap return saham dan price earning ratio (PER) tidak berpengaruh terhadap 

return saham. 

Kata Kunci : Rasio Profitabilitas, Return On Equity (ROE), Rasio Solvabilitas, 

Dept to Equity Ratio (DER), Rasio Likuiditas, Current Ratio (CR), Quick Ratio 

(QR), Price Earning Ratio (PER), dan Return Saham. 
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ABSTRACT 

 This research aimed to analyze the influence the profitability ratio proxied by 

return on equity (ROE), solvency ratio proxied by dept to equity ratio (DER), 

liquidity ratio proxied by current ratio (CR), quick ratio (QR), price earning ratio 

(PER) to return stock in food and beverage company listed in Indonesia Stock 

Exchange period 2013-2017. This study uses quantitative methods. The sampling 

technique used purposive sampling method and selected according to established 

criteria. Number of samples meeting the criteria of 6 compaines with 30 data. Model 

analysis used multiple linear regression.  

From the analysis of following results, simultaneously the profitability ratio 

(ROE), solvability ratio (DER), current ratio (CR), quick ratio (QR), and price 

earning ratio (PER) affect stock returns. But, partially the profitability ratio (ROE) 

positive affect stock returns. Solvability ratio (DER) negative affect stock returns. 

Current ratio (CR) positive affect stock returns. Quick ratio (QR) does not affect 

stock returns. Price earning ratio (PER) does not affect stock returns. 

Keyword : profitability ratio, return on equity (ROE), solvability ratio, dept to 

equity ratio (DER), liquidity ratio current ratio (CR), quick ratio (QR), price 

earning ratio (PER) and return saham. 
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