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Ayunda Nurfadilah (2018410238) Judul : PENGARUH RETURN ON ASSET 

(ROA), CURRENT RATIO (CR) DAN DEBT TO EQUITY RATIO (DER) 

TERHADAP RETURN SAHAM (PADA PERUSAHAAN SUB SEKTOR 

KONSTRUKSI DAN BANGUNAN YANG TERDAFTAR DI BEI PERIODE 

2017-2020). Bidang Ilmu: Manajemen Keuangan, dibawah bimbingan Irma 
Citarayani, S.E., M.Si. 

 

Penelitian ini bertujuan untuk mengetahui pengaruh Return On Asset, Current 

Ratio dan Debt to Equity Ratio terhadap Return Saham. Penelitian ini dilakukan 

dengan metode pengumpulan dan pengolahan data laporan keuangan tahunan 

periode 2017 - 2020 perusahaan sub sektor konstruksi dan bangunan berdasarkan 

sampel yang telah ditentukan purposive sampling, ada 8 sampel perusahaan yang 

memenuhi kriteria penelitian. Penelitian ini menggunakan alat pengujian data uji 

asumsi klasik dan data dianalisis menggunakan alat analisis regresi linear 

berganda. 

 

Berdasarkan hasil penelitian ini ditemukan bahwa; secara parsial Return On 
Asset tidak berpengaruh terhadap Return saham, dengan nilai t-hitung sebesar 

-1,679 < t-tabel 2,04841 dan nilai signifikansi sebesar 1,04 > 0,05. Current Ratio 

berpengaruh positif terhadap Return saham, dengan nilai t-hitung sebesar 2,579 > 

t tabel 2,04841 dan nilai signifikansi sebesar 0,015 < 0,05. Dan Debt to Equity 

Ratio tidak berpengaruh terhadap Return saham, dengan nilai t-hitung -0,728 < t- 

tabel 2,04841 dan nilai signifikansi sebesar 0,472 > 0,05. Secara simultan Return 

On Asset, Current Ratio dan Debt to Equity Ratio berpengaruh dan signifikan 

terhadap Return Saham dengan dibuktikan nilai F-hitung 5,797 > F-tabel 2,95 dan 

nilai signifikansi 0,003 < 0,05. Nilai adjusted R
2
 sebesar 0,317 (31,7%) yang 

artinya variabel dependen dapat dijelaskan oleh variabel independen sebesar 

31,7% dan sisanya sebesar 0,683 (68,3%) dijelaskan oleh variabel lain. 

 

Kata kunci: Return Saham, Return On Asset, Current Ratio, Debt to Equity Ratio
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ABSTRACT 

 

 

Ayunda Nurfadilah (2018410238), Title : THE EFFECT OF RETURN ON 

ASSET (ROA), CURRENT RATIO (CR) AND DEBT TO EQUITY RATIO 

(DER) ON STOCK RETURN (IN CONSTRUCTION AND BUILDING SUB 

SECTOR COMPANIES LISTED ON IDX FOR THE 2017-2020 PERIOD). 

Field of Science: Financial Management, under the guidance of Irma Citarayani, 
S.E., M.Si. 

This study aims to determine the effect of Return on Assets, Current Ratio and 

Debt to Equity Ratio on Stock Returns. This research was conducted using the 

method of collecting and processing annual financial report data for the period 

2017-2020 of construction and building sub-sector companies based on a 

predetermined sample of purposive sampling, there were 8 samples of companies 

that met the research criteria. This research uses a classical assumption test data 

test tool and the data is analyzed using multiple linear regression analysis. 

Based on the results of this study it was found that; partially Return on Assets 

has no effect on stock returns, with a t-count value of -1.679 < t-table 2.04841 

and a significance value of 1.04 > 0.05. Current Ratio has a positive effect on 

stock returns, with a t-count value of 2.579 > t table 2.04841 and a significance 

value of 0.015 <0.05. And the Debt to Equity Ratio has no effect on stock returns, 

with a t-count value of -0.728 < t-table 2.04841 and a significance value of 

0.472 > 0.05. Simultaneously Return on Assets, Current Ratio and Debt to Equity 

Ratio have a significant and significant effect on Stock Return as evidenced by the 

F-count 5.797 > F-table 2.95 and the significance value 0.003 <0.05. The 

adjusted R
2
 value is 0.317 (31.7%) which means that the dependent variable can 

be explained by the independent variable by 31.7% and the remaining 0.683 

(68.3%) is explained by other variables. 

 

Keywords: Stock Return, Return On Assets, Current Ratio, Debt to Equity Ratio 
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