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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan memberikan bukti empiris
mengenai Pengaruh Kinerja Keuangan Terhadap Return Saham Perusahaan (Studi
Kasus Sub Sektor Aneka Industri Yang Terdaftar Di Bursa Efek Indonesia (BEI)
Tahun 2016-2018).

Penelitian ini menggunakan analisis regresi linier berganda dengan program
SPSS 23. Populasi yang digunakan adalah seluruh perusahaan yang ada pada Sektor
Aneka Industri yang terdaftar di Bursa Efek Indonesia dengan periode waktu
tahunan periode 2015 sampai 2019. Dalam penelitian ini, teknik yang akan
digunakan dalam pemilihan sample adalah Purposive Sampling.

Berdasarkan pengujian parsial bahwa Return On Asset berpengaruh positif dan
signifikan terhadap Return saham, Debt to Equity Ratio berpengaruh negatif dan
signifikan terhadap Return saham, Total Asset Turnover berpengaruh positif dan
signifikan terhadap Return saham, Dividend Per Share berpengaruh positif dan
signifikan terhadap Return saham dan Size berpengaruh positif dan signifikan
terhadap Return saham sedangkan pengujian simultan Return On Asset, Debt to
Equity Ratio, Total Asset Turnover, Dividend Per Share dan Size secara bersama-
sama berpengaruh terhadap Return saham.

Kata kunci: Return On Asset, Debt to Equity Ratio, Total Asset Turnover, Dividend
Per Share, Size dan Return saham.
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Effect of Financial Performance on Company Stock Returns (Case
Study of Various Industry Sub-Sectors Listed on the

Indonesia Stock Exchange (IDX) 2016-2018)

FEDRI GOYODI
NIM. B102315015

ABSTRACT

This study aims to find out and provide empirical evidence regarding the
Effect of Financial Performance on Company Stock Returns (Case Study of Various
Industry Sub-Sectors Listed on the Indonesia Stock Exchange (IDX) 2016-2018).

This study uses multiple linear regression analysis with the SPSS 23
program. The population used is all companies in the Miscellaneous Industry
Sector listed on the Indonesia Stock Exchange with an annual period of 2015 to
2019. In this study, the technique used in selecting the sample is is purposive
sampling.

Based on the partial test that Return on Assets has a positive and significant
effect on stock returns, Debt to Equity Ratio has a negative and significant effect
on stock returns, Total Asset Turnover has a positive and significant effect on stock
returns, Dividend Per Share has a positive and significant effect on stock returns
and size. positive and significant effect on stock returns, while the simultaneous test
of Return On Assets, Debt to Equity Ratio, Total Asset Turnover, Dividend Per
Share and Size together have an effect on stock returns.

Keywords: Return On Asset, Debt to Equity Ratio, Total Asset Turnover, Dividend
Per Share, Size and Stock Return
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