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ABSTRAK

Pengaruh Price Earning Ratio (PER), Debt to Equity Ratio (DER), Return On
Assets (ROA), Current Ratio (CR) terhadap Return Saham Perusahaan
Manufaktur Sub-Sektor Tekstil dan Garmen yang Terdaftar di BEI Tahun
2018-2022

Hasanal Mahardhika Amrullah
NIM. 2019-11-727
Dosen Pembimbing: 1 Dr. Kertati Sumekar, S.E., M.M

2 Tina Rahayu, S.M., M.M

UNIVERSITAS MURIA KUDUS
FAKULTAS EKONOMI DAN BISNIS PROGRAM STUDI MANAJEMEN

Penelitian ini bertujuan untuk mengetahui pengaruh price earning ratio,
debt to equity ratio, return on asset, current ratio terhadap return saham. Objek
yang dipilih dalam penelitian ini adalah perusahaan tekstil dan garmen yang
terdaftar di Bursa Efek Indonesia pada tahun 2018 hingga 2022. Penelitian ini
merupakan penelitian deskriptif dengan pendekatan kuantitatif. Pemilihan sampel
menggunakan purposive sampling yang menghasilkan 58 sampel. Penelitian ini
menggunakan data sekunder. Metode analisis data yang digunakan adalah
Statistik Deskriptif, Uji Asumsi Klasik, Uji Hipotesis, Analisis Regresi Linier
Berganda. Hasil penelitian menunjukkan bahwa: (1) price earning ratio tidak
berpengaruh terhadap return saham, (2) debt to equity ratio tidak berpengaruh
terhadap return saham, (3) return on asset berpengaruh positif dan signifikan
terhadap return saham, (4) current ratio berpengaruh negatif dan signifikan
terhadap return saham, (5) price earning ratio, debt to equity ratio, return on
asset, dan current ratio secara simultan berpengaruh positif dan signifikan
terhadap return saham.

Kata kunci: Price Earning Ratio, Debt-to-Equity Ratio, Return On Assets,
Current Ratio, Return saham
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ABSTRACT

The Influence of Price Earning Ratio (PER), Debt to Equity Ratio (DER),
Return On Assets (ROA), Current Ratio (CR) Toward Stock Return Study on
Textile and Garment Companies Listed on the Indonesia Stock Exchange 2018-
2022 Period

Hasanal Mahardhika Amrullah
NIM. 2019-11-727
Dosen Pembimbing: 1 Dr. Kertati Sumekar, S.E., M.M

2 Tina Rahayu, S.M., M.M

UNIVERSITAS MURIA KUDUS

FACULTY OF ECONOMICS AND BUSINESS STUDY PROGRAM OF
MANAGEMEN

This study aims to determine the effect price earning ratio, debt-to-equity
ratio, return on assets, current ratio on stock retur. The objects chosen in this
study were textile and garment companies listed on the Indonesia Stock Exchange
from 2018 to 2022. This research is a descriptive study with a quantitative
approach. The sample selection using purposive sampling which yielded 58
samples. This study uses secondary data. The data analysis method used is
Descriptive Statistics, Classical Assumption Test, Hypothesis Test, Multiple
Linear Regression Analysis. The results showed that: (1) price earning ratio does
not affect the stock return, (2) debt-to-equity ratio ratio does not affect the stock
return, (3) return on assets does positive and significant influence the stock
return, (4) current ratio does negative and significant influence the stock return,
(5) price earning ratio, debt-to-equity ratio, return on assets, and current ratio
simultaneously positive and significant affect the Stock Return.

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