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Denada Millenia Agustinata 

 

ABSTRAK 

 

Penelitian ini dilakukan bertujuan untuk menganalisis pengaruh Current 
Ratio, Return on Equity, Firm Size dan Debt Equity Ratio terhadap Return Saham 
pada Perusahaan Consumer Goods yang Terdaftar di Bursa Efek Indonesia Periode 
2016-2020. 

Penelitian ini menggunakan data sekunder berupa laporan keuangan 
perusahaan yang diakses melalui website Bursa Efek Indonesia. Dengan teknik 
pengambilan sampel berupa cluster sampling dengan pemilihan sampel 
berdasarkan kriteria yang telah ditentukan sehingga sampel yang didapatkan 
sebanyak 22 Perusahaan Perusahaan Consumer Goods yang Terdaftar di Bursa 
Efek Indonesia Periode 2016-2020. Metode yang digunakan dalam penelitian ini 
adalah regresi linear berganda dengan total sampel sebanyak 110 data.  

Hasil penelitian ini menunjukkan bahwa Current Ratio, Return on Equity, 
Firm Size dan Debt Equity Ratio berpengaruh secara simultan terhadap Return 
Saham pada Perusahaan Consumer Goods yang Terdaftar di Bursa Efek Indonesia 
Periode 2016-2020. Hasil uji penelitian secara parsial didapatkan variabel Current 
Ratio dan Firm Size memiliki pengaruh negatif dan tidak signifikan terhadap Return 
Saham. Variabel Debt Equity Ratio memiliki pengaruh positif namun tidak 
signifikan terhadap Return Saham. Dan hanya terdapat satu variabel yaitu Return 
on Equity yang memiliki pengaruh positif dan signifikan terhadap Return Saham. 

 

Kata Kunci: Current Ratio, Return on Equity, Firm Size, Debt Equity Ratio, Return 
Saham  
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THE INFLUENCE OF CURRENT RATIO, RETURN ON EQUITY, FIRM 

SIZE AND DEBT EQUITY RATIO ON STOCK RETURN IN CONSUMER 

GOODS COMPANIES LISTED ON THE INDONESIA STOCK EXCHANGE 

IN 2016-2020 

Denada Millenia Agustinata 

 

ABSTRACT 

 

This study was conducted aimed at analyzing the effect of Current Ratio, 
Return on Equity, Firm Size and Debt Equity Ratio on Stock Return in Consumer 
Goods Companies Listed on the IDX in 2016-2020.  

This study uses secondary data in the form of company financial statements 
which are accessed through the Indonesia Stock Exchange website. With a 
sampling technique in the form of cluster sampling with sample selection based on 
predetermined criteria so that the sample obtained is 22 Consumer Goods 
Companies Listed on the IDX in 2016-2020. The method used in this study is 
multiple linear regression with a total sample of 110 data. 

The results of this study show that the Current Ratio, Return on Equity, Firm 
Size and Debt Equity Ratio have a simultaneous effect on Stock Return in Consumer 
Goods Companies Listed on the IDX in 2016-2020. The results of the partial test 
showed that the Current Ratio and Firm Size variables had a negative and 
insignificant effect on Stock Return. The Debt Equity Ratio variable has a positive 
but not significant effect on Stock Return. And there is only one variable, Return on 
Equity has a positive and significant effect on Stock Return. 

 

Keywords: Current Ratio, Return on Equity, Firm Size, Debt Equity Ratio, Stocks 

Return  
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