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Uraian Abstrak 

Penelitian ini bertujuan untuk menganalisis pengaruh Current Ratio, Debt 

to Equity Ratio, Return On Asset dan Total Asset Turnover terhadap Return 

Saham pada perusahaan Manufaktur yang terdaftar di Bursa Efek Indonesia dari 

tahun 2013-2017. Penelitian ini menggunakan data sekunder dari laporan 

keuangan tahunan perusahaan sampel. Purposive sampling digunakan sebagai 

teknik pengambilan sampel dalam penelitian ini. Sampel dalam penelitian ini 

terdiri dari 25 perusahaan Manufaktur. Analisis data dilakukan dengan pengujian 

hipotesis baik secara parsial maupun simultan. Analisis teknik data yang 

digunakan dalam penelitian ini adalah analisis statistik deskriptif, regresi data 

panel dengan tingkat signifikan 5% oleh E-views versi 9. Hasil penelitian ini 

menunjukkan bahwa Return On Asset berpengaruh positif dan signifikan terhadap 

return saham, sedangkan Current Ratio, Debt to Equity Ratio dan Total Asset 

Turnover berpengaruh negatif dan signifikan terhadap return saham secara 

masing-masing. Secara bersama-sama, variabel Current Ratio, Debt to Equity 

Ratio, Return On Asset dan Total Asset Turnover berpengaruh signifikan terhadap 

return saham. Likuiditas, Solvabilitas, Profitabilitas dan Aktivitas dalam 

perusahaan telah sesuai dengan pandangan Islam. karena dalam pemenuhannya 

tidak terdapat unsur yang dilarang oleh Al-Quran dan Hadis seperti unsur yang 

dapat merugikan orang lain. 

 

Kata Kunci : Current Ratio, Debt to Equity Ratio, Return On Asset, Total Asset 

Turnover dan Return Saham  



vi 
 

Faculty Of Economics 

   S-1 Study Program Management 

     2018 

Dea Nurul Handayani 

120.2014.042 

 

“Influence of Liquidity, Leverage, Profitability and  

Activity on Stock Returns and its Review from the Perspective of  Islam 

(Study on Manufacturing Companies Listed on Indonesia Stock Exchange Period 

2013-2017)” 

 

121 + xvi pages, 13 tables, 5 pictures and 11 attachments 

 

Abstract Description 

 This study aims to analyze the influence of Current Ratio, Debt to Equity 

Ratio, Return On Asset and Total Asset Turnover to Stock Returns in 

Manufacturing Companies listed on Indonesia Stock Exchange from 2013-2017. 

This study uses secondary data from the company's annual financial statements. 

Purposive sampling is used as a sampling technique in this study. The sample in 

this research consist of 25 companies of Manufacturing Companies. Data 

analysis is done by hypothesis testing either partially or simultaneously. Data 

analysis technique used in this research is descriptive statistical  analysis, panel 

data regression with 5% significant level by E-views  version 9. The result of this 

research indicates that Return On Asset have a positive and significant  influence 

on stock return, while Current Ratio, Debt to Equity Ratio and Total Asset 

Turnover have a negative and significant influence on stock return respectively. 

Together, the Current Ratio variable, Debt to Equity Ratio, Return On Asset and 

Total Asset Turnover have a significant influence on stock return. Liquidity, 

Leverage, Profitability and Activity within the company are in line with Islamic 

views. because in its fulfillment there are no elements that are prohibited by Al-

Quran and Hadith such as elements that can harm others. 
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