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ABSTRACT

Nurul Mahdina (2023). The Effect of Current Ratio, Debt to Equity Ratio, Total Asset
Turn Over, and Return on Asset on the Stock Return of Properti & Real Estate Sector
companies listed on IDX in 2019-2021 periods. Advisor: Ade Adriani.

This research aims to determine the Effect of Current Ratio, Debt to Equity
Ratio, Total Asset Turn Over, and Return on Asset on the Stock Return of Properti dan
real estateSector companies listed on IDX in 2019-2021 periods.

This research was quantitative research with multiple linear regression as data
analysis technique. The research sample were 42 companies from the Properti dan real
estateSectors listed on IDX in 2019-2021 periods which were selected using the
purposive sampling method. The research data were collected from the company's
annual financial statements.

The results showed that Total Asset Turn Over had significant effect on Stock
Return. Meanwhile, Current Ratio, Debt to Equity Ratio and Return on Asset had
insignificant effect on Stock Return. Suggestions for further research can use other
types of companies as research objects, such as mining and banking companies.

Keywords: Stock Return, Current Ratio, Debt to Equity Ratio, Total Asset Turn Over,
Return on Asset.
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ABSTRAKSI

Nurul Mahdina (2023). Pengaruh Current Ratio, Debt to Equity Ratio, Total Asset Turn
Over dan Return on Asset Terhadap Return Saham Pada Perusahaan Sektor Properti &
Real Estate Yang Terdaftar Di BEI Periode 2019-2021. Pembimbing: Ade Adriani.

Penelitian ini bertujuan untuk mengetahui pengaruh Current Ratio, Debt to
Equity Ratio, Total Asset Turn Over dan Return on Asset Terhadap Return Saham Pada
Perusahaan Sektor Properti & Real Estate Yang Terdaftar Di BEI Periode 2019-2021.

Penelitian ini merupakan penelitian kuantitatif dengan teknik analisis data
regresi linier berganda. Sampel penelitian sebanyak 42 perusahaan berasal dari Sektor
Properti & Real Estate yang terdaftar di BEI tahun 2019-2021 yang dipilih dengan
metode purposive sampling. Data penelitian bersumber dari laporan keuangan tahunan
perusahaan.

Hasil penelitian menunjukkan bahwa Total Asset Turn Over berpengaruh
signifikan terhadap Refurn Saham. Sedangkan Current Ratio, Debt to Equity Ratio, dan
Return on Asset diketahui memiliki pengaruh yang tidak signifikan terhadap Return
Saham. Saran untuk penelitian selanjutnya dapat menggunakan jenis perusahaan lain
sebagai objek penelitian, seperti perusahaan pertambangan dan perbankan.

Kata Kunci: Return Saham, Current Ratio, Debt to Equity Ratio, Total Asset Turn
Over, Return On Asset.
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