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ABSTRACT 

This study aims to examine and analyze the effect of current ratio, debt to equity 

ratio, economic value added and return on asset on the stock return Palm Oil in 

Indonesia Company Listed period 2013-2015. This study is quantitative causality 

methode with determining samples using purposive sampling method that is 

determining sample by creating some criteria. Sample used to all Palm Oil 

company in Indonesia Listed Company period 2013-2015 amounted to 11 

companies. Data analysis model uses multiple linier regression panel data, 

descriptive statistic F-test, t test and and using software are examined. Based on 

the results model analysis showed that fixed effect model is the best on this study. 

Based on the results of data analysis showed ROA have positive and significant 

effect to stock return while CR, DER and EVA have no effect to stock return. 
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ABSTRAK 

Penelitian ini bertujuan untuk menganalisis pengaruh current ratio, debt to equity 

ratio, economic value added dan return on asset terhadap return saham pada 
perusahaan kelapa sawit yang terdaftar di BEI periode 2013–2015. Penelitian ini 
merupakan penelitian kuantitatif kausalitas dengan penentuan sample penelitian 
menggunakan metode purposive sampling yaitu menentukan sampel dengan 
membuat kriteria tertentu. Sampel penelitian adalah seluruh perusahaan kelapa 
sawit di Bursa Efek Indonesia periode 2013-2015 sebanyak 11 perusahaan. 
Metode analisis data yang digunakan adalah regresi linier berganda data panel, 
analisis deskriftif, uji F, uji t dan pengujian menggunakan software. Berdasarkan 
pengujian model didapatkan bahwa model fixed effect adalah model terbaik. 
Hasil analisis data didapatkan ROA berpengaruh positif dan signifikan terhadap 
return saham sedangkan CR, DER dan EVA tidak berpengaruh terhadap return 

saham. 
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