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ABSTRAK

Irwan Mardiansyah Dosen Pembimbing:
NIM. 21160000102 Dr. Iman Sofian Suriawinata, SE., MBA.,
Program Studi S-1 Manajemen M.Com (Hons)., Ak., CA

ANALISIS PENGARUH LIKUIDITAS, SOLVABILITAS, AKTIVITAS DAN
PROFITABILITAS TERHADAP RETURN SAHAM
Studi Pada Perusahaan Property, Real Estate dan Building Construction yang
Terdaftar di Bursa Efek Indonesia Tahun 2014-2018

ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh likuiditas, solvabilitas,
aktivitas, dan profitabilitas terhadap return saham pada perusahaan property, real
estate dan building construction yang terdaftar di Bursa Efek Indonesia tahun 2014-
2018. Populasi pada penelitian ini adalah seluruh perusahaan property, real estate
dan building construction di Indonesia, setelah dilakukan sampling dengan metode
purposive sampling maka didapatlah 25 jumlah sampel perusahaan. Selanjutnya data
di analisis menggunakan analisis regresi berganda data panel dengan menggunakan
aplikasi Eviews versi 10.

Setelah melakukan pengumpulan dan analisis data maka hasil penelitian pada
pengujian hipotesis membuktikan bahwa: (i) likuiditas (CR) berpengaruh positif
signifikan terhadap return saham, (ii) solvabilitas (DER) berpengaruh negatif tidak
signifikan terhadap return saham, (iii) aktivitas (TATO) berpengaruh negatif
signifikan terhadap return saham, dan (iv) profitabilitas (ROE) berpengaruh positif
signifikan terhadap return saham.

Kata Kunci: Likuiditas, Solvabilitas, Aktivitas, Profitabilitas, Return Saham




ABSTRACT

Irwan Mardiansyah Supervisor:
NIM 21160000102 Dr. Iman Sofian Suriawinata, SE., MBA.,
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ANALYSIS OF THE EFFECT OF LIQUIDITY, SOLVABILITY, ACTIVITY
AND PROFITABILITY ON STOCK RETURN
Study of Property, Real Estate and Building Construction Companies Listed on the
Indonesia Stock Exchange 2014-2018

ABSTRACT

This study aims to determine the effect of liquidity, solvency, activity, and
profitability on stock returns in property, real estate and building construction
companies listed on the Indonesia Stock Exchange in 2014-2018. The population in
this study were all property, real estate and building construction companies in
Indonesia. After sampling with a purposive sampling method, 25 samples were
obtained. Furthermore, the data were analyzed using multiple regression analysis of
panel data using the Eviews application version 10.

After collecting and analyzing data, the results of the research on hypothesis
testing prove that: (i) positive liquidity (CR) has a significant effect on stock returns,
(if) negative solvency (DER) does not have a significant effect on stock returns, (iii)
Activity (TATO) negative has no significant effect on stock returns, and (iv) positive
profitability (ROE) has a significant effect on stock returns.

Keywords: Liquidity, Solvency, Activity, Profitability, Stock Return




