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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh profitabilitas, prospek
pertumbuhan, leverage, aktivitas dan firm size terhadap return saham pada
perusahaan properti dan real estate yang terdaftar di Bursa Efek Indonesia (BEI)
dari tahun 2015-2019. Return Saham sebagai variabel dependen, sedangkan
profitabilitas, prospek pertumbuhan, leverage, aktivitas, dan firm size sebagai
variabel independen.

Penelitian ini merupakan jenis penelitian deskriptif pendekatan kuantitatif,
yang dianalisis dengan menggunakan regresi linier berganda dengan
menggunakan aplikasi Eviews 10. Populasi dari penelitian ini adalah seluruh
perusahaan properti dan real estate yang terdaftar di Bursa Efek Indonesia (BEI),
setelah dilakukan sampling dengan metode purposive sampling maka didapatlah
21 perusahaan properti dan real estate, sehingga total observasi dalam penelitian
ini sebanyak 105 observasi.

Berdasarkan hasil koefisien determinasi (R-square) dijelaskan bahwa ROE,
PER, DER, TATO, dan firm size memiliki pengaruh terhadap return saham
sebesar 58,65% dan sisanya yaitu 41,35% dijelaskan oleh faktor lain yang tidak
termasuk dalam penelitian ini. Hasil dari penelitian ini menunjukkan bahwa
profitabilitas tidak berpengaruh terhadap return saham, aktivitas berpengaruh
positif tidak signifikan, sedangkan prospek pertumbuhan, leverage dan firm size
berpengaruh negatif signifikan terhadap return saham pada perusahaan properti
dan real estate yang terdaftar di Bursa Efek Indonesia periode 2015-2019.

Kata Kunci : ROE, PER, DER, TATO, Firm Size, Return Saham

Vi




Helga Wulandari Supervisor:
21160000217 Dr. Iman Sofian Suriawinata, SE., Ak.,
Bachelor Degree of Management MBA., M.Com (Hons)., CA., CPC

THE EFFECT OF ACTIVITY, LEVERAGE, PROFITABILITY, GROWTH
PROSPECTS AND FIRM SIZE ON STOCK RETURN
(Study of Property and Real Estate Listed in Indonesia Stock Exchange in
2015-2019)

ABSTRACT

The purpose of this study was to determine the effect of probability, growth
prospects, leverage, activity and firm size on stock return in property and real
estate on the Indonesia Stock Exchange (IDX) from 2015-2019. Srock return as
the dependent variable, while profitability, growth prospects, leverage, activity,
and firm size as independent variables.

This research is a descriptive quantitative approach, which was analyzed
using multiple linear regression using the Eviews10 application. The population
of this study were all property and real estate listed on the Indonesia Stock
Exchange (IDX), after sampling with purposive sampling method. Then obtained
21 property and real estate, so the total observations in this study were 105
observations.

Based on the result of the coefficient of determination (R-Square) it is
explained that ROE, PER, DER, TATO, and Frim Size have an influence on stock
return of 58.65% and the remaining 41.35% is explained by other factors not
included in this study. The results of this study indicate that probability has no
effect on stock return, activity has no significant positive effect, while growth
prospects, leverage and firm size have a significant negative effect on stock
returns in property and real estate companie listed on the Indonesia Stock
Exchange (IDX) in 2015-2019 period.

Keywords: ROE, PER, DER, TATO. Firm Size, Stock Return
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