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ABSTARCT

This research is to learn some financial finance factor that can be used as a short

prediction tool of return of investment decision in the form of stock. The object of

research used in this study is a company incorporated in the Jakarta Stock Exchange

during research periode 2012-2016. The variables studied were Profitability and

Solvency. The analysis technique used in this research is linear regression. This

research is done by quantitative method to the company's financial statements listed in

Jakarta Stock Exchange during period 2012-2016. Total sample of research is 35



company, which determined by purposive sampling method. Hypothesis testing

method using t-test different test and linear regression. The results of this study

indicate that there is a positive influence between Current Ration (CR), Cash flow

From Operation to Debt (CFOD), Firm Size, Return On Equity (ROE) to stock

returns listed in Indonesia Stock Exchange during 2012 -2016.

Keywords : Current Ration (CR), Cash flow From Operation to Debt (CFOD),

Firm Size, Return On Equity (ROE)

ABSTRAK

Penelitian ini berupaya mempelajari beberapa Faktor Fundamental keuangan

keuangan yang dapat dijadikan alat prediksi singkat pengembalian keputusan

investasi dalam bentuk saham. Objek penelitian yang digunakan dalam penelitian ini

adalah perusahan yang tergabung dalam Bursa Efek Jakarta selama periode penelitian

2012-2016. Variabel-variabel yang diteliti adalah Profitabilitas dan Solvabilitas.

Teknik analisis yang digunakan dalam penelitian ini adalah regresi linear Penelitian

ini dilakukan dengan metode kuantitatif terhadap laporan keuangan perusahaan yang
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