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ABSTRACT

Dedeh kurniasih, 1414.1111.633, ANALYSIS OF THE EFFECT OF ON ASSET (ROA) AND
DEBT TO EQUITY RATIO (DER) RETURNS ON STOCK RETURNS ON MANUFACTURING
COMPANIES IN BEI PERIOD 2014-2016, 158 Pages, 58 tables, 12 pictures, 22 attachments,
Jakarta, 2018.

This study discusses the effect of Return on Assets and Debt to Equity Ratio on stock
returns in 5 companies on the Indonesia Stock Exchange in 2014-2016. The purpose of this study
was to determine the effect of Return on Assets and Debt to Equity Ratio on stock returns.

PT.Astra International, Tbk, PT. Gudang Garam, Thk, PT. Indofood Sukses Makmur, Tbk,
PT. Indocement Tunggal Prakarsa, Tbk, and PT. Kalbe Farma, Tbk. Conclusive, comparative
descriptive method. The analytical method used was SPSS version 24, the T-test obtained a
sigma value of 0.675> 0.05 for ROA, and 0.109> 0.05 for DER at PT. Astra International Thk.
Sigma value 0.611> 0.05 for ROA, and 0.587> 0.05 for DER at PT. Gudang Garam Tbk. Sigma
value 0.045 <0.05 for ROA, and 0.058> 0.05 for DER at PT. Indofood Sukses Makmur Tbk.
Sigma value of 0.945> 0.05 for ROA, and 0.939> 0.05 for DER at PT. Indocement Tunggal
Prakarsa Tbk. Sigma value 0.504> 0.05 for ROA, and 0.226> 0.05 for DER at PT. Kalbe Farma
Tbk. F-test obtained a value of 2.116 with a significant level of 2.116> 0.05 at PT. Astra
International Tbk. Value of 0.378 with a significant level of 0.378> 0.05 at PT. Gudang Garam
Tbk. Value of 3.177 with a significant level of 3.177> 0.05 at PT. Indofood Sukses Makmur Thk.
Value of 0.007 with a significant level of 0.007 <0.05 at PT. Indocement Tunggal Prakarsa Tbk.
Value of 1.318 with a significant level of 1.318> 0.05 at PT. Kalbe Farma Tbk.

References: 29 books, 3 journals, 11 websites. Research Adviser: Haryono, Nimrod.

Keywords: ROA, DER, Stock Return
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