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ABSTRAK 

 

PENGARUH DEBT ASSET RATIO, CURRENT RATIO, RETURN ON ASSET, 

 DAN TOTAL ASSET TURNOVER TERHADAP RETURN SAHAM 

SEKTOR PROPERTY DAN REAL ESTATE 

DI INDONESIA PERIODE 2021 – 2023 

 

Oleh : Shevi Nafratilova 

NPM  : 213402516355 

Tugas akhir, dibawah bimbingan Dr. Elwisam, S.E., M.M. 

 

Penelitian ini memiliki tujuan menganalisis pengaruh Debt Asset Ratio, Current 

Ratio, Return on Asset dan Total Asset Turnover terhadap Return Saham. Populasi 

penelitian ini yaitu Sektor Property dan Real Estate yang terdata pada BEI. Penentuan 

sampel pada studi ini secara teknik Purposive Sampling maka didapat dalam penelitian 

ini sejumlah 38 secara tiap-tiap periode 3 tahun. Data yang dapat dihasilkan pada studi 

ini sejumlah 114 data temuan berdasarkan banyaknya sampe dikali dengan periode. 

Metode analisis studi ini secara regresi data panel menggunakan aplikasi EVIEWS versi 

12. Temuan studi ini mengindikasikan jika Debt Asset Ratio tidak berdampak atas 

Return Saham, Current Ratio tidak berdampak atas Return Saham, Return on Asset 

berdampak atas Return Saham serta Total Asset Turnover berdampak atas Return 

Saham. 

 

Kata kunci : Debt Asset Ratio, Current Ratio, Return on Asset dan Total Asset Turnover, 

Return saham. 

 



 
 

 
 

ABSTRACT 

 

PENGARUH DEBT ASSET RATIO, CURRENT RATIO, RETURN ON ASSET, 

 DAN TOTAL ASSET TURNOVER TERHADAP RETURN SAHAM 

SEKTOR PROPERTY DAN REAL ESTATE 

DI INDONESIA PERIODE 2021 – 2023 

 

By : Shevi Nafratilova 

NPM : 213402516355 

The final project, under the guidance of Dr. Elwisam, S.E., M.M. 

 

This research aims to analyze the influence of Debt Asset Ratio, Current Ratio, 

Return on Assets and Total Asset Turnover on Stock Returns. The population of this 

research is the Property and Real Estate Sector which is recorded on the IDX. The 

sample in this study was determined using a Purposive Sampling technique, so this 

study obtained a total of 38 for each 3 year period. The data that can be generated in 

this study is 114 data findings based on the number of samples multiplied by the period. 

The analysis method for this study is panel data regression using the EVIEWS version 

12 application. The findings of this study indicate that the Debt Asset Ratio has no 

impact on Stock Returns, the Current Ratio has no impact on Stock Returns, Return on 

Assets has an impact on Stock Returns and Total Asset Turnover has an impact on Stock 

Returns. 

 

Keywords : Debt Asset Ratio, Current Ratio, Return on Assets and Total Asset Turnover, 

Stock Return. 
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