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ABSTRAK 

Penelitian ini dilakukan untuk membuktikan pengaruh kinerja keuangan yang 

diproksikan melalui current ratio debt to equity ratio, working capital turnover 

ratio, dan return on asset terhadap return saham perusahaan. Sampel dalam 

penelitian ini adalah laporan keuangan perusahaan manufaktur sektor industri 

barang konsumsi yang terdafar di Bursa Efek Indonesia tahun 2016-2019. Teknik 

pengambilan sampel pada penelitian ini menggunakan purposive sampling. 

Pengujian hipotesis menggunakan analisis regresi linear berganda (Multiple 

Regression Analysis) dengan bantuan program SPSS. Penelitian ini menujukkan 

bahwa current ratio, debt to equity ratio, working capital turnover ratio tidak 

berpengaruh signifikan terhadap return saham. Sedangkan untuk return on asset 

berpengaruh positif dan signifikan terhadap return saham perusahaan. 

 

Kata Kunci: Current Ratio, Debt to Equity Ratio, Working Capital Turnover, 

Return on Asset, Return Saham. 

 

 

 

ABSTRACT 

The research aims prove the affect of current ratio, debt to equity ratio, working 

capital turnover ratio and return on asset to stock return of consumer goods 

industry listed in Indonesia Stock Exchange during the period 2016-2019. The 

sample in this research is consumer goods industry  financial statements in 2016-

2019. Sampling techniques are performed using the purposive sampling method. 

Hypotesis testing using Multiple Regression Analysis with the help of SPSS 

program. The result of this research show that current ratio, debt to equity ratio, 

working capital turnover ratio has no significant effect to the stock return. 

Meanwhile, return on asset has positive and significant effect to the stock return. 

 

Keywords: Current Ratio, Debt to Equity Ratio, Working Capital Turnover,   

Return on Asset, Stock Return. 




