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2019 

(Studi Empiris Subsektor Perusahaan Food and Beverage di 

Bursa Efek Indonesia Tahun 2015-2019) 

ABSTRAK 

 
Penelitian ini bertujuan untuk mengetahui pengaruh likuiditas, 

profitabilitas, solvabilitas, dan aktivitas terhadap return saham pada subsektor 

perusahaan food and beverage yang terdaftar di bursa efek indonesia periode 2015-

2019. Sampel ditentukan berdasarkan metode purposive sampling, dengan jumlah 

sampel sebanyak 19 perusahaan food and beverage, sehingga total data dalam 

penelitian ini adalah sebanyak 95 observasi. Data yang digunakan dalam penelitian 

ini berupa data sekunder. Metode pengumpulan data menggunakan dokumentasi 

situs resmi IDX. Teknik analisis data menggunakan analisis regresi data panel. 

Hasil penelitian ini menunjukkan bahwa; (1) Return on asset (ROA) 

berpengaruh positif dan signifikan terhadap return saham; (2) Current ratio (CR) 

berpengaruh positif dan signifikan terhadap return saham; (3) Debt to equity ratio 

(DER) berpengaruh negatif dan signifikan terhadap return saham. 

Kata Kunci: return saham, profitabilitas, likuiditas, solvabilitas, dan aktivitas 

 

 

 

 

 

 

 

 

 

 

 

 

 

ix 



 

 

Dwi Karyo Utami 

NPK 21170000216 

Program Studi S-1 manajemen 

Supervisor 

Dr. Iman Sofian Suriawinata 

SE., Ak, MBA., M.Com (Hons)., 

CA., CPC 

THE INFLUENCE OF LIQUIDITY, PROFITABILITY, 

SOLVENCY, AND ACTIVITY ON STOCK RETURNS IN FOOD 

AND BEVERAGE COMPANIES LISTED ON THE INDONESIA 

STOCK EXCHANGE FROM 2015 TO 2019. 

(An Empirical Study of the Company Subsektor Food and 

Beverage on the Indonesia Stock Exchange from 2015 to 2019) 

ABSTRACT 

 
This study aims to determine the effect of liquidity, profitability, solvency, 

and activity on stock returns in the sub-sector of companies food and beverage 

listed on the Indonesian stock exchange for the 2015-2019 period. The sample was 

determined based on the purposive sampling method sample, with a total of 19 

companies food and beverage, so that the total data in this study were 95 

observations. The data used in this study are secondary data. The data collection 

method used the IDX official website documentation. The data analysis technique 

was using panel data regression analysis. 

The results of this study indicate that; (1) Return on asset (ROA) has a 

positive and significant effect on stock returns; (2) Current ratio (CR) has a positive 

and significant effect on stock returns; (3) Debt to equity ratio (DER) has a negative 

and significant effect on stock returns. 

Keywords: stock return, profitability, liquidity, solvency, and activity 
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