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MOTTO
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ABSTRAK

Drhes Haulla (20017410032} Judul : Pengaruh Fismancial Leverage, Toval Asser Turmnover
Dan Ukuran Perusahaan Terhadap Retwrn Saham Pads Perusahaan Sub Sektor
Rokok Yang Terdaftar D Bursa Efek Indonesia Periode 2014-2020.

Penelitian i bertujuan untuk mengetahm pengoruh Pengaruh Financial Leverage,
Total Asset Turnover Dan Ukuran Perusahasn Terhadap Retwrn Saham. penelition ini
dilakukan dengan metode kuantitatif data laporan keuangan tahunan periode 20014-2020
perusahaan sub sektor rokok berdasarkan sampel yang telah ditentukan purposive
sampling, ada 4 perusashaan yang memenuh: knteria  penelition. Penelittan i
menggunakan alat pengujian data voaitu uji esumst klasik dan data dianalisis menggunakan
alat analisis regresi linear berganda.

Berdasarkan hasil analisis ditemuokan behwa; secarn parsial toval axser furnover
(TATO), debr ro eguity ratio (DER) dan ukuran pérusahaan tidak berpengaruh terhadap
refurn saham. Nilai Fuieng 0,193 < Fip 2,99 dan nilai sig. 0,900 > dari 0,05 yang artinya
bahwa debt to eguiny vatio (DER), total asser tirnover (TATO) dan ukuren perusahaan
tidak berpengaruh secara simultan terhadap retwrn saham. Nilai Adjusted R sebesar -0,098
{9,8%) yang artinya ketiga variabel independen mampu mempengaruhi variabel dependen
schesar 9,8% dan sisanya schesar 90,2% dipengaruhi oleh variabel lain. Persamaan regresi
linesr berganda pada penelitian i dinumueskan sehagai berikut -

Y =(0,322) - 0,006 X1 - 0,006 X2 - 0,020 X3 + ¢

Kata Kunei : Debt To Equiny Ratio, Total Asset Turnover, Ukuran Perusahaan, Betuen
saham.



ABSTRACT

Dhea Haulla (2017410032) titfe : Analysys of the influence of financial leverage, total
dasxel furiover (hate), amd firm sice on stock refarn in cigareite sub sector companis
listed im the indonesian stock exchange for the 2014-2020 period.

This stucly aimy to determvine the effect of Financial Leverage, Toval Asser Tuvnover
and Campany Size on Stock Renoms. This research was condwcied with a quantifative
method of annual financial report data for the period 2004-2024 in the clgareste stib-sector
companies based on a sample that has been determined by purposive sampling, there are
4 compuanies that meet the research criteria. This study used a data testing tool, namely the
clasvical assumption test and the data were analvoed wsing maltiple linear regression
aralyais,

Baged on the results of the analyzis it was found that; Partially, total asset twrnover
(TATO), debe to eguity ratio (DER) and company size have no effect on stock returns.
Feount value 2,231 <Frable 320 and the value of sig. 0.095> from 0,05, which means that
the debt to equity ratio (DER), total ascet turnover (TATO) and company size do not
simelianeously affect stock retirns, Adinsted B value (5 -0.098 (9.8%) which means that
the three independent variables are able to influence the dependent varfable by 9.8% and
the remaining WE2% ix influenced by other variables. The mudtiple linear regression
eguation in this study is formulated as follows:

Y = (,322) - 0,006 X1 - 0,006 X2 - 0,020 X3 + ¢

Kewwords: Deld To Equity Ratio, Total Asser Turnover. Firm Size. Stock Refurn
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