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THE INFLUENCE OF LIQUIDITY, LEVERAGE, PROFITABILITY, AND 

ACTIVITY ON STOCK RETURN IN SECTOR  MISCELLANEOUS 

INDUSTRY ON INDONESIA STOCK EXCHANGE 

 

 

Ajeng Rusdiana Dewi 

STIE Perbanas Surabaya 

Email : 2015210065@students.perbanas.ac.id 

 

 

ABSTRACT 

 

This reserach aims to examine t the effect of liquidity (CR), leverage (DER), 

profitability (ROE and EPS), and activity (TATO) on stock returns in various 

industry sector companies on the Indonesia Stock Exchange 2015-2017. The sample 

in this study were 14 companies. The analysis technique in this study uses the 

classic assumption test and multiple linear regression. The results of this study 

indicate that liquidity (CR), profitability (ROE), and activity (TATO) have no effect 

on stock returns, while leverage (DER) and profitability (EPS) have a significant 

negative effect on stock returns 

 

Keywords: liquidity, leverage, profitability, and activity 
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ABSTRAK 

 

Penelitian ini bertujuan untuk menguji pengaruh likuiditas (CR) , leverage 

(DER), profitabilitas (ROE dan EPS), dan aktivitas (TATO) terhadap return saham 

pada perusahaan sektor aneka industri di bursa efek indonesia 2015-2017. Sampel  

pada penelitian ini sebanyak 14 perusahaan. Teknik analisis pada penelitian ini 

menggunakan uji asumsi klasik dan regresi linier berganda. Hasil penelitian ini 

menunjukkan bahwa likuiditas (CR), profitabilitas (ROE), dan aktivitas (TATO) 

tidak berpengaruh terhadap return saham, sedangkan leverage (DER) dan 

profitabilitas (EPS) berpengaruh negatif signifikan terhadap return saham. 

 

Kata kunci : likuiditas, leverage, profitabilitas, dan aktivitas 

 


