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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh kinerja likuiditas,
kinerja solvabilitas, kinerja aktivitas dan kinerja profitabilitas terhadap return
saham sektor properti dan rea/ estate yang terdaftar di Bursa Efek Indonesia.

Metode analisis data penelitian ini menggunakan analisis regresi data
panel. Alat analisis yang digunakan adalah Eviews0. Populasi dari penelitian ini
adalah sektor properti dan real estate yang terdaftar di Bursa Efek Indonesia
tahun 2014 sampai dengan tahun 2018 sebanyak 56 perusahaan. Sampel
ditentukan berdasarkan teknik purposive sampling, dengan jumlah sampel
sebanyak 21 perusahaan sehingga total observasi pada penelitian ini sebanyak
420 observasi.

Penelitian menunjukkan bahwa likuiditas berpengaruh negatif tidak
signifikan terhadap return saham, solvabilitas berpengaruh positif tidak
signifikan terhadap return saham, aktivitas berpengaruh positif signifikan
terhadap return saham dan profitabilitas berpengaruh negatif signifikan terhadap
return saham sektor properti dan real estate yang terdaftar di Bursa Efek
Indonesia.

Kata Kunci : Return saham, Likuiditas (CR), Solvabilitas (DER),
Aktivitas (TATO), Profitabilitas (ROA)
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THE INFLUENCE OF LIQUIDITY, SOLVENCY, ACTIVITY AND
PROFITABILITY ON STOCK RETURNS IN REAL ESTATE AND
PROPERTY SECTORS LISTED IN INDONESIAN STOCK EXCHANGE

ABSTRACT

This study aims to determine the influence of liquidity, solvency, activity and
profitability that will impact the return stock in real estate and property sectors
listed in Indonesian Stock Exchange.

The data analysis method of this research used panel data regression
analysis. The tool of analysis used Eviews10. The population of this research was
all real estate and property companies listed on the Indonesian Stock Exchange
in 2014 until 2018 as many as 56 companies. The sample was determined based
on purposive sampling technique, with a total sample of 21 companies so that the
total observation in this study was 420 observations.

The Research showed that the variable Liquidity have negative not a
significant on stock returns, Solvency have positive not a significant on stock
returns, Activity have positive significant on stock returns and Profitability have
positive significant on stock returns in real estate and property sectors listed in
Indonesian Stock Exchange.

Keywords : Stock Return, Liquidity (CR), Solvency (DER), Activity (TATO),
Profitability (ROA)
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