
PENGARUH CURRENT RATIO,DEBT TO EQUITY RATIO, 

DAN EARNING PER SHARE TERHADAP RETURN SAHAM 

(Studi Pada Perusahaan Real Estate dan Property Yang 

Terdaftar di Bursa Efek Indonesia Periode 2015-2019) 

 

THE EFFECT OF CURRENT RATIO,DEBT TO EQUITY,AND 

EARNING PER SHARE THE STOCK RETURN 

(Case Study of Real Estate And Property sub sector companies 

listed on the indonesia stock exchange for the 2015 – 2019 Period)  

 

Oleh  

Aprillia Fitrotul Khasanah  

( 2017410107 ) 

 

SKRIPSI 

 

 

 

 

 

 

PROGRAM SARJANA FAKULTAS EKONOMI  

UNIVERSITAS DARMA PERSADA  

JAKARTA  

2021

  

  









iv 

 

EFFECT OF CURRENT RATIO,DEBT TO EQUITY,AND EARNING PER 

SHARE THE STOCK RETURN 

ABSTRACT 

 

 Stock Return is one of the levels of development of a share sale and 

purchase transaction or as a result of profits obtained by investors from a stock 

investment made, also provides a measure of the level of effectiveness regarding 

periodic cash receipts from investments and as a return component regarding the 

difference in loss or profit from securities for corporate investors in the real estate 

and property sector listed on the IDX. This study aims to examine the effect of the 

variables Current Ratio (CR), Debt To Equity Ratio (DER), and Earning Per 

Share (EPS) on Stock Returns, simultaneously or partially. Associative research 

method with technical multiplenear analysis with a significance of 0.05, 

descriptive test and data hypothesis testing using the SPSS version 21.00 

application. The sample of this research is companies in the real estate and 

property sector that are listed on the IDX (Indonesia Stock Exchange). Secondary 

data in this study were financial reports for 2015-2019, using purposive sampling 

method. The results of this study indicate that the variables Current Ratio, Debt to 

Equity Ratio and Earning Per Share have no significant effect on Stock Returns. 

Keywords: Current Ratio, Debt to Equity Ratio, Earning Per Share 

and Stock Return. 
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PENGARUH CURRENT RATIO,DEBT TO EQUITY RATIO, DAN EARNING 

PER SHARE TERHADAP RETURN SAHAM 

ABSTRAK 

Return Saham merupakan salah satu tingkat pengembaian atas suatu 

transaksi jual beli saham atau sebagai hasil keuntungan yang diperoleh oleh 

investor dari sutu investasi saham yang dilakukan, juga memberikan ukuran 

tingkat efektivitas mengenai penerimaan kas secara periodik dari investasi dan 

sebagai komponen return mengenai selisih rugi atau untung dari surat berharga 

bagi investor perusahaan di sektor real estate dan properti yang terdaftar di BEI. 

Penelitian ini bertujuan untuk menguji pengaruh variabel Current Ratio (CR), 

Debt To Equity Ratio (DER), dan Earning Per Share (EPS) terhadap Return 

Saham, secara simultan maupun parsial. Metode penelitian asosiatif dengan teknis 

analisis linier berganda dengan signifikansi 0,05, uji deskriptif dan uji hipotesis 

data menggunakan aplikasi SPSS versi 21.00. Sampel penelitian ini adalah 

perusahaan di sektor real estate dan properti yang terdaftar di BEI (Bursa Efek 

Indonesia). Data sekunder dalam penelitian ini laporan keuangan tahun 2015-

2019, dengan menggunakan metode purposive sampling. Hasil penelitian ini 

menunjukkan bahwa variabel Current Ratio,Debt to Equity Ratio dan Earning Per 

Share tidak berpengaruh secara signifikan terhadap Return Saham.  

Kata kunci: Current Ratio, Debt to Equity Ratio, Earning Per Share  

dan Return Saham. 
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