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MOTTO
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui, menguji, dan membuktikan secara
parsial dan simultan pengaruh kinerja keuangan (Current Ratio, Total Assets Turn
Over, Debt to Equity Ratio, Return On Asset) dan kondisi ekonomi makro (inflasi,
nilai tukar, suku bunga) terhadap return saham. Populasi dalam penelitian ini
adalah perusahaan Property dan Real Estate yang terdaftar di Bursa Efek
Indonesia (BEI) periode 2012-2016. Jumlah populasi 48 perusahaan dan dengan
metode pengambilan sampel menggunakan purposive sampling diperoleh sampel
sebanyak 38 perusahaan.Teknik analisis data yang digunakan dalam penelitian ini
menggunakan analisis regresi linear berganda. Berdasarkan hasil penelitian ini
diketahui bahwa Current Ratio, Total Assets Turn Over, Return On Asset, inflasi,
dan nilai tukar berpengaruh signifikan terhadap return saham.Debt to Equity
Ratio, dan suku bunga tidak berpengaruh terhadap return saham. Hasil uji F test
diketahui bahwa kinerja keuangan (Current Ratio, Total Assets Turn Over, Debt
to Equity Ratio, Return On Asset) dan kondisi ekonomi makro (inflasi, nilai tukar,
suku bunga) secara simultan berpengaruh terhadap return saham.

KataKunci: kinerja keuangan, kondisi ekonomi makro, return saham.
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ABSTRACT

This study aims to find out, test, and prove partially and simultaneously the
influence of financial performance (Current Ratio, Total Assets Turn Over, Debt
to Equity Ratio, Return On Assets) and macroeconomic conditions (inflation,
exchange rates, interest rates) on returns stock. The population in this study are
Property and Real Estate companies listed on the Indonesia Stock Exchange
(IDX) for the period 2012-2016. The total population of 48 companies and with
the sampling method using purposive sampling obtained a sample of 38
companies. The data analysis technique used in this study uses multiple linear
regression analysis. Based on the results of this study it is known that Current
Ratio, Total Assets Turn Over, Return On Assets, inflation, and exchange rates
have a significant effect on stock returns. Debt to Equity Ratio, and interest rates
do not affect stock returns. The F test results revealed that financial performance
(Current Ratio, Total Assets Turn Over, Debt to Equity Ratio, Return On Assets)
and macroeconomic conditions (inflation, exchange rates, interest rates)
simultaneously had an effect on stock returns.

Keywords: financial performance, macroeconomic conditions, stock returns.
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