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ABSTRAK

Tujuan dari penelitian ini adalah menganalisis kinerja keuangan melalui Current
Ratio (CR), Total Asset Turn Over (TATO), Debt to Equity Ratio (DER), return on
Equity (ROE) dan faktor ekonomi makro melalui Produk Domestik Bruto (PDB)
terhadap return saham. Objek penelitian adalah perusahaan food and beverage di
Bursa Efek Indonesia periode 2015-2019. Data analisis yang digunakan adalah
laporan keuangan, return saham dan pertumbuhan PDB. Sampel penelitian sebanyak
15 perusahaan yang diperoleh dengan teknik purposive sampling. Teknik analisis
data yang digunakan adalah Analisis Regresi Data Panel dengan eviews versi 9. Hasil
penelitian menunjukkann bahwa Current Ratio (CR) dan Debt to Equity Ratio (DER)
berpengaruh positif signifikan terhadap return saham, sedangkan Total Asset Turn
Over (TATO), return on Equity (ROE) dan Produk Domestik Bruto (PDB) tidak
berpengaruh terhadap return saham.

Kata kunci : Current Ratio (CR), Total Asset Turn Over (TATO), Debt to Equity
Ratio (DER), return on Equity (ROE), Produk Domestik Bruto (PDB) dan return
saham.
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ABSTRACT

The purpose of this research is to analyze financial performance through Current
Ratio (CR), Total Asset Turn Over (TATO), Debt to Equity Ratio (DER), return on
Equity (ROE) and macroeconomic factors through Gross Domestic Product (GDP) to
return. stock. The object of research is a food and beverage company on the
Indonesia Stock Exchange for the period 2015-2019. The analysis data used are
financial reports, stock returns and GDP growth. The research sample of 15
companies obtained by purposive sampling technique. The data analysis technique
used is Panel Data Regression Analysis with eviews version 9. The results show that
Current Ratio (CR) and Debt to Equity Ratio (DER) have a significant positive effect
on stock returns, while Total Asset Turn Over (TATO), return on Equity (ROE) and
Gross Domestic Product (GDP) have no effect on stock returns.

Kata kunci : Current Ratio (CR), Total Asset Turn Over (TATO), Debt to Equity
Ratio (DER), return on Equity (ROE), Produk Domestik Bruto (PDB) dan stock
return.
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