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ABSTRACT

Tiara Fransiska, 1313.1111.479, Influence Analysis of Activity Ratio,
Profitability Ratio and Leverage Ratio To Stock Return (Case Study: In Indofood
Sukses Makmur, Thk Period 2012-2016), 95 pages, 13 tables, 7 pictures, 9
attachments, Jakarta 2017.

This study discusses the influence of activity ratios, profitability ratios and
leverage ratios with stock returns on food and beverage companies in Indonesia
Stock Exchange, period 2012-2016. The purpose of this study was to determine
the effect of activity ratios, profitability and leverage to stock returns.

Research conducted at PT. Indofood Sukses Makmur, Thk. Implementation
time from March to July 2017. The data source used for this research is
secondary or quantitative data. The results that have been processed later in the
test using SPSS software (Statistical Product and Service Solution) version 23.0.
Multiple linear regression equation in this research is Y = 32.503 - 40.613 TATO
+ 2,445 ROA - 37,567 Debt to Asset Ratio + e. The results of this study indicate
that: (1) Total Asset Turnover (TATO) has no significant effect on the stock
return, as evidenced by the significance value of 0.263 > 0.05; (2) Return On
Assets (ROA) has no significant effect on stock returns, as evidenced by the
significance of t of 0.580 > 0.05; (3) Debt to Asset Ratio no significant effect on
stock return, as evidenced by the significance of t of 0.654> 0.05;. (4)
Simultaneously Total Asset Turnover (TATO), Return On Assets (ROA) and Debt
to Asset Ratio no significant effect on stock return, as evidenced by the
significance value of 0.364 > 0.05. R square value of 0.176 which means that the
three variables affect the stock return change of 17.6%.

References: 19 books, 7 journals, 3 websites, Research Advisor : Haryono,
Arifin Nugroho

Keywords: activity, profitability, leverage and stock return
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