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ABSTRAK 
 

Penelitian ini bertujuan untuk menganalisis pengaruh current ratio (CR), 
debt to equity ratio (DER), total asset turnover (TATO) dan return on asset 

(ROA) terhadap return saham. Pada perusahaan sub sektor real estate dan 
property yang terdaftar di Bursa Efek Indonesia (BEI) periode 2014-2018. 
Populasi penelitian ini sebanyak 59 perusahaan sub sektor real estate dan property 

yang terdaftar di Bursa Efek Indonesia. Metode pengambilan sampel 
menggunakan purposive sampling, sehingga sampel yang digunakan adalah 
sebanyak 13 perusahaan sub sektor real estate dan property yang memiliki kriteria 
dan di dapat sebanyak 65 objek observasi (pengamatan). Metode pengumpulan 
data menggunakan metode perpustakaan, dengan mengunduh data laporan 
tahunan Perusahaan Sub Sektor Real Estate dan Property yang terdaftar di Bursa 
Efek Indonesia periode 2014-2018. Metode analisis data menggunakan metode 
Regresi Data Panel dengan bantuan program software Eviews 9. Hasil penelitian 
ini menunjukkan bahwa current ratio (CR) berpengaruh negatif dan signifikan 
terhadap return saham, debt to equity ratio (DER) berpengaruh negatif dan tidak 
signifikan terhadap return saham, total asset turnover (TATO) berpengaruh 
negatif dan tidak signifikan terhadap return saham dan return on asset (ROA) 
berpengaruh positif dan signifikan terhadap return saham. 

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

Asset, Return Saham. 
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ABSTRACT 

 

This study aims to analyze the effect of current ratio (CR), debt to equity 

ratio (DER), total asset turnover (TATO) and return on assets (ROA) on stock 

returns. In real estate and property sub-sector companies listed on the Indonesia 

Stock Exchange (BEI) for the 2014-2018 period. The population of this study were 

59 companies in the real estate and property sub-sector listed on the Indonesia 

Stock Exchange. The sampling method used purposive sampling, so that the 

sample used was 13 companies in the real estate and property sub-sector that had 

criteria and obtained as many as 65 objects of observation. The data collection 

method uses the library method, by downloading the annual report data of Real 

Estate and Property Sub-Sector Companies listed on the Indonesia Stock 

Exchange for the period 2014-2018. The method of data analysis uses the Panel 

Data Regression method with the help of the Eviews 9 software program.The 

results of this study indicate that the current ratio (CR) has a negative and 

significant effect on stock returns, the debt to equity ratio (DER) has a negative 

and insignificant effect on stock returns, total Asset turnover (TATO) has a 

negative and insignificant effect on stock returns and return on assets (ROA) has 

a positive and significant effect on stock returns. 

Keywords: Current Ratio, Debt to Equity Ratio, Total Asset Turnover, Return on 

Asset, Return Saham. 
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