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THE INFLUENCE OF FINANCIAL PERFORMANCE, INFLAMMATION, AND
EXCHANGE RATE ON THE STOCK RETURN OF CAMPANY LISTED IN
THE INDONESIAN STOCK EXCHANGE IN PREPERTY AND REAL
ESTATE INDUSTRY

Edo Sanjoyo
STIE Perbanas Surabaya
Email : 2016210130@students.perbanas.ac.id

ABSTRACT

In the current era of globalization, companies are required to pay attention to
financial performance. That Is because many new competitors have sprung up. The
purpose of this study was to examine and analyze the effect of Current Ratio, Debt
to equity ratio, Total Asset Turnover, Return On Asset, Inflation, and Exchange
Rate on stock return in property and real estate companies listed on the Indonesia
Stock Exchange in the 2014-2018 periods. The sample used in this study was 33
companies. The sampling technique used was purposive sampling method, and the
analysis technique used was classic assumptions and multiple linear regressions.
The results of this study indicate that simultaneously the independent variable
significantly influences the dependent variable. But partially, the Current Ratio,
Debt to equity ratio, Return OnAsset, Inflation, and Exchange Rate have no
significant effect on stock return, while the Total Asset Turnover have a significant
positive effect on stock return in property and real estate companies registered on

the Indonesia Stock Exchange.

Keywords: Current Ratio, Total Asset Turnover, Debt to EquityRatio, Return On
Asset, Inflation, ,Exchange Rate and Stock Return
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ABSTRAK

Di era globalisasi saat ini, perusahaan dituntut untuk memperhatikan Kkinerja
keuangan, itu karena banyak pesaing baru perusahaan bermunculan. Tujuan dari
penelitian ini- adalah untuk menguji- dan menganalisis pengaruh Current Ratio, Debt
to equity ratio, Total Asset Turnover, Return On Asset, Inflasi dan Nilai Tukar
terhadap -return saham pada perusahaan property and real estate yang terdaftar di
Bursa Efek Indonesia periode 2014-2018. Sampel yang digunakan dalam penelitian
ini adalah 33 perusahaan. Teknik pengambilan sampel yang digunakan adalah
metode purposive sampling serta teknik analisis yang digunakan adalah asumsi
klasik dan regresi linier berganda. Hasil dari penelitian ini menunjukkan bahwa
secara simultan variabel independen berpengaruh signifikan terhadap variabel
dependen. Namun secara parsial, Current Ratio dan Debt to equity ratio, Return On
Asset, Inflasi dan Nilai Tukar tidak berpengaruh- signifikan terhadap return saham,
sedangkan rasio Total Asset Turnover berpengaruh positif signifikan terhadap
perubahan laba pada pada perusahaan property and real estate yang terdaftar di
Bursa Efek Indonesia.

Kata kunci: Current Ratio, Debt to equity ratio, Total Asset Turnover, Return On

Asset, Inflasi, Nilai Tukar dan Return Saham.
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