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THE EFFECT OF PROFITABILITY, LEVERAGE, MARKET VALUE AND
LIQUIDITY TO ABNORMAL RETURN COMPANIES LISTED ON BEI

Faradilla Eka Wijayanti
2015310506

Faradillawijaya@gmail.com

ABSTRACT

This study purpose to analyze the influence of profitability (return on
equity), leverage (debt to equity ratio), market value (price to book value) and
liquidity (current ratio) to abnormal return at mining sector listed on the Indonesia
Stocl Exchange. This research used secondary data. The sampling technique uses
purposive sampling which resulted in 33 companies. This research uses multiple
regression analysis. The results of this study indicate that profitability (return on
equity) has a significant influence to abnormal return, and leverage (debt to equity
ratio), market value (price to book value), and liquidity (current ratio) has no
significant influence to abnormal return.

Keywords: Profitability, Leverage, Market Value, Liquidity, Abnormal Return
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PENGARUH PROFITABILITAS, LEVERAGE, NILAI PASAR DAN
LIKUIDITAS TERHADAP ABNORMAL RETURN PERUSAHAAN YANG
TERDAFTAR DI BEI

Faradilla Eka Wijayanti
2015310506

Faradillawijaya@agmail.com

ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh profitabilitas
(return on equity), leverage (devt to equity ratio), nilai pasar (price to book value)
dan likuiditas (current ratio) terhadap abnormal return pada perusahaan sub sektor
pertambangan yang terdaftar di Bursa Efek Indonesia. Teknik pengambilan sampel
yang digunakan adalah purposive sampling yang menghasilkan 33 perusahaan.
Penelitian ini  menggunakan - analisis regresi.berganda. Hasil penelitian
menunjukkan bahwa profitabilitas (return on equity) berpengaruh signifikan
terhadap abnormal return, leverage (debt to equity ratio), nilai pasar (price to book
value), dan likuiditas (current ratio) tidak berpengaruh signifikan terhadap
abnormal return.

Kata kunci: Profitabilitas, Leverage, Nilai Pasar, Likuiditas dan Abnormal Return
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