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Tujuan penelitian ini adalah untuk menguji secara empiris pengaruh profitabilitas,
leverage, likuiditas, dan corporate governance terhadap return saham pada
perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia (BEI) selama
tahun 2016-2018. Teknik pengambilan sampel dalam penelitian ini adalah metode
purposive sampling. Penelitian dilakukan dengan total 37 sampel perusahaan
manufaktur. Hasil dari penelitian ini adalah leverage, likuiditas, dan corporate
governance tidak memiliki berpengaruh signifikan terhadap return saham.
Profitabilitas memiliki pengaruh positif signifikan terhadap return saham.

Kata kunci: Return Saham, Profitabilitas, Leverage, Likuiditas, Corporate

Governance

The purpose of this research is to examine empirical evidence the influence of
profitability, leverage, liquidity, and corporate governance toward stock return on
manufacturing companies listed in the Indonesian Stock Exchange in the period of
2016-2018. The sample in this research was determined by purposive sampling
method. The research conducted by taking 37 manufacturing companies. The
result of this research shows that leverage, liquidity and corporate governance
have no significant effect on stock return. Profitability has significant positive
effect on stock return.
Keywords: Stock Return, Profitability, Leverage, Liquidity, Corporate
Governance



