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PENGARUH CURRENT RATIO, TOTAL ASSET TURN OVER, RETURN
ON EQUITY DAN DEBT TO EQUITY RATIO TERHADAP RETURN
SAHAM PERUSAHAAN INDUSTRI BARANG KONSUMSI YANG
TERDAFTAR DI BURSA EFEK INDONESIA PERIODE 2016-2019

ABSTRAK
Penelitian ini bertujuan untuk mengetahui current ratio, total asset turn

over, return on equity dan debt to equity ratio terhadap return saham perusahaan
industri barang konsumsi yang terdaftar di Bursa Efek Indonesia periode 2016-
2019.

Strategi penelitian yang digunakan dalam penelitian ini adalah strategi
penelitian asosiatif kausal. Metoda penelitian yang digunakan dalam penelitian ini
adalah metoda kuantitatif. Dalam penelitian ini yang dijadikan populasi adalah
laporan keuangan seluruh perusahaan industri barang konsumsi yang terdaftar di
BEI. Sampel yang diambil oleh peneliti adalah 30 perusahaan industri barang
konsumsi yang terdaftar di BEI dengan menggunakan data laporan keuangan
berupa neraca dan laporan laba rugi pada periode tahun 2016-2019 sehingga
jumlah sampel peneliti 30 perusahaan x periode 4 tahun = 120. Metoda analisis
menggukan program pengolahan data berupa software eviews versi 10
dimasukkan.

Berdasarkan hasil dan pembahasan menunjukkan Current ratio tidak
berpengaruh signifikan terhadap return saham, berarti nilai current ratio
perusahaan yang meningkat atau menurun tidak mempengaruhi keputusan
investor untuk berinvestasi. Total asset turn over tidak berpengaruh signifikan
terhadap return saham, berarti nilai total asset turn over perusahaan yang
meningkat atau menurun tidak mempengaruhi keputusan investor untuk
berinvestasi. Return on equity berpengaruh signifikan terhadap return saham,
berarti nilai return on equity perusahaan yang meningkat atau menurun
mempengaruhi keputusan investor untuk berinvestasi. Debt to equity ratio tidak
berpengaruh signifikan terhadap return saham perusahaan industri barang
konsumsi yang terdaftar di BEI periode 2016-2019, berarti nilai debt to equity
ratio perusahaan yang meningkat atau menurun tidak mempengaruhi keputusan
investor untuk berinvestasi.

Kata kunci : Current Ratio, Total Asset Turn Over, Return On Equity,
                     Debt To Equity Ratio, Return Saham
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THE EFFECT OF CURRENT RATIO, TOTAL ASSETS TURN OVER,
RETURN ON EQUITY AND DEBT TO EQUITY RATIO ON SHARE
RETURN OF CONSUMPTION GOODS INDUSTRY COMPANIES
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ABSTRACT

This study aims to determine the current ratio, total asset turn over, return
on equity and debt to equity ratio to stock returns of consumer goods industry
companies listed on the Indonesia Stock Exchange for the period 2016-2019.

The research strategy used in this study is a causal associative research
strategy. The research method used in this research is a quantitative method. In
this study, the population is the financial statements of all consumer goods
industry companies listed on the IDX. The sample taken by the researchers was 30
consumer goods industry companies listed on the IDX using financial statement
data in the form of balance sheets and income statements for the period 2016-
2019 so that the number of samples of researchers was 30 companies x 4 years
period = 120. The analysis method uses a processing program. data in the form of
software Eviews version 10 is entered.

Based on the results and discussion, it shows that the current ratio does
not have a significant effect on stock returns, meaning that the increasing or
decreasing value of the company's current ratio does not affect investors'
decisions to invest. Total asset turnover does not have a significant effect on stock
returns, meaning that the increasing or decreasing total asset turnover value of
the company does not affect the investor's decision to invest. Return on equity has
a significant effect on stock returns, which means that the increasing or
decreasing value of the company's return on equity will affect investors' decisions
to invest. Debt to equity ratio has no significant effect on stock returns of
consumer goods industry companies listed on the IDX for the 2016-2019 period,
meaning that the increasing or decreasing value of the company's debt to equity
ratio does not affect investors' decisions to invest.

Keywords: Current Ratio, Total Asset Turn Over, Return On Equity,
                     Debt To Equity Ratio, Stock Return
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