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ABSTRAK 

 

 

 

 

 Penelitian ini bertujuan untuk mengetahui seberapa besar pengaruh 

likuiditas, solvabilitas dan profitabilitas terhadap return saham. 

 Metode penelitian yang digunakan adalah analisis deskriptif dan verivikatif. 

Populasi penelitian ini adalah sektor pertanian terdaftar di Bursa Efek Indonesia 

periode 20010-2014 adalah 20 perusahaan. Metode penelitian sampel 

menggunakan teknik purposive sampling dengan total 9 perusahaan yang 

memenuhi kriteria. Analisis data dilakukan dengan menggunakan uji asumsi klasik 

dan pengujian hipotesis dengan metode regresi linier berganda. 

 Berdasarkan hasil penelitian menunjukan bahwa return saham di sektor 

pertanian periode 2010-2014 rata-rata sebesar 6,95%. Secara parsial profitabilitas, 

likuiditas dan solvabilitas tidak berpengaruh terhadap return saham. Secara 

simultan  likuiditas, solvabilitas dan profitabilitas tidak berpengaruh terhadap 

return saham pada perusahaan pertanian. 
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ABSTRACT 

 

 

 This study aims to determine how much influence the liquidity, solvency and 

profitability on stock return. 

 The method used is descriptive and associative. This study population is a 

agriculture company listed on the Indonesia Stock Exchage 2010-2014 period. 

Number of agriculture companies listed on indonesia Stock Exchange 2010-2014 

period was 20 companies. The research method samples using purposive sampling 

technique with a total of 9 companies that meet the criteria. Data analysis was 

performed using the classical assumption and hypothesis testing with multiple 

linear regression method. 

 Based on the result of the study showed the mining company stock returns 

2010-2014 period an avarage 6,95%. Partially inflantion effect on stock returns, 

while liquidity, solvency and profitability has no effect on stock returns. 

Simultaneously liquidity, solvency and profitability no effect on stock returns in the 

agriculture company. 
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