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THE EFFECT OF LIQUIDITY RATIO, SOLVABILITY RATIO,
AND PROFITABILITY RATIO TO STOCK RETURN
IN THE COMPANY LQ-45 IN INDONESIA
STOCK EXCHANGE

Fabrianne Rahma Ulimaz
STIE Perbanas Surabaya
Email : 2018240941 @students.perbanas.ac.id

ABSTRACK

This study aims to examine the effect of financial performance on stock returns on
companies included in LQ 45 on the Indonesia Stock Exchange (IDX) in 2014-
2018. The sampling technique used was purposive sampling with a sample of 43
companies. The data analysis technique used is multiple linear regression assisted
by the SPSS program which includes descriptive tests, partial tests, simultaneous
tests, ‘and coefficient of determination. Based on the results of data processing
liquidity ratios (Current ratio), solvability ratios (Debt to Equity Ratio), and
profitability ratios (Return on Equity) do not have a significant effect on stock
returns both partially and simultaneously.

Key words: Stock returns, liquidity ratios, solvability ratios, and profitability
ratios
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PENGARUH RASIO LIKUIDITAS, RASIO SOLVABILITAS, DAN RASIO
PROFITABILITAS TERHADAP RETURN SAHAM PADA
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Penelitian ini bertujuan untuk menguji pengaruh kinerja keuangan terhadap
Return saham pada perusahaan yang termasuk dalam LQ 45 di Bursa Efek
Indonesia (BEI) tahun 2014-2018. Teknik sampling yang digunakan adalah
purposive sampling dengan jumlah sampel sebanyak 43 perusahaan. Teknik
analisis ‘data yang digunakan adalah regresi linier berganda dengan dibantu
program SPSS yang meliputi uji deskriptif, uji parsial, uji simultan, dan koefisien
determinasi. Berdasarkan hasil olah data rasio likuiditas (Current ratio), rasio
solvabilitas (Debt to Equity Ratio), dan rasio profitabilitas (Return on Equity)
tidak memiliki pengaruh yang signifikan refurn saham baik secara parsial dan
secara simultan.

Kata kunci: Return saham, rasio likuiditas, rasio solvabilitas, dan rasio
profitabilitas
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