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ABSTRAK

Penelitian ini bertujuan untuk mengetahui apakah ada pengaruh Likuiditas,
Profitabilitas, Solvabilitas, Aktivitas dan Penilaian Pasar terhadap Return Saham pada
perusahaan manufactur sub sektor property dan real estate yang terdaftar pada Bursa
Efek Indonesia periode tahun 2016-2020.

Metode analisis data yang digunakan-adalah statistik deskriptif, uji asumsi
klasik,uji regresi linear berganda, dan uji hipotesis. Jenis data yang digunakan yaitu
jenis kuantitatif dari data sekunder yang berupa laporan keuangan perusahaan sub
sektor property dan real estate yang terdaftar di Bursa Efek. Indonesia tahun 2016-
2020 diolah menggunakan SPSS versi 26. Jumlah sampel yang diolah adalah 21
perusahaan: Teknik pengumpulan data menggunakan purposive sampling.

Hasil penelitian menunjukkan bahwa (1)secara parsial Likuiditas, Aktivitas,
dan Penilaian pasar tidak berpengaruh signifikan terhadap Return saham, (2)secara
parsial Profitabilitas berpengaruh positif dan signifikan terhadap Return saham, (3)
secara parsial Solvabilitas berpengaruh negatif dan signifikan terhadap Return saham.
Sedangkan (4)secara simultan Likuiditas, Profitabilitas; Solvabilitas, Aktivitas dan
Penilaian Pasar berpengaruh signifikan terhadap Return Saham.

Kata Kunci : Rasio Likuiditas, Profitabilitas, Solvabilitas, Aktivitas, Penilaian Pasar,
dan Return Saham.



ABSTRACT

This study aims to determine whether there is an effect of Liquidity,
Profitability, Solvency, Activity and Market Valuation on Stock Returns in property
and real estate sub-sector manufacturing companies listed on the Bursa Efek
Indonesia for the 2016-2020 period.

The data analysis method used is descriptive statistics, classical assumption
test, multiple linear regression test, and hypothesis testing. The type of data used is
quantitative type from secondary data in the form of financial statements of property
and real estate sub-sector companies listed on the Indonesia Stock Exchange in 2016-
2020 processed using SPSS version 26. The number of samples processed were 21
companies. The data collection technique used purposive sampling.

The results showed that (1)partially Liquidity, Activity, and Market valuation
had no significant effect on stock returns, (2)partially Profitability had a positive and
significant effect on stock returns,(3)partially Solvency had a negative and
significant effect on stock returns. ‘Meanwhile,(4) = Simultaneously, Liquidity,
Profitability, Solvency, Activity and Market Valuation have a significant effect on
Stock Return.

Keywords: Liquidity Ratio, Profitability, Selvency, Activity, Market Valuation,and
Stock Return.
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