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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui : 1. Pengaruh Likuiditas 

(Current Ratio) terhadap Return Saham. 2. Pengaruh Leverage (Debt to Assets 

atau Debt Ratio) terhadap Return Saham. 3. Pengaruh Aktivitas (Inventory 

turnover) terhadap Return Saham. 4. Pengaruh Likuiditas (Current Ratio), 

Leverage (Debt to Assets atau Debt Ratio), dan Aktivitas (Inventory turnover) 

terhadap Return Saham. 5. Besarnya pengaruh Likuiditas (Current Ratio), 

Leverage (Debt to Assets atau Debt Ratio), dan Aktivitas (Inventory turnover) 

terhadap Return Saham. 

Penelitian ini dilakukan pada PT. Aneka Tambang Tbk yang terdaftar di 

Bursa Efek Indonesia sebagai sumber untuk memperoleh data keuangan dengan 

situs web www.idn.financial.co.id. Alat analisis yang digunakan adalah analisis 

regresi linear berganda dengan menggunakan SPSS versi 20. 

Berdasarkan hasil penelitian menunjukkan bahwa : 1) tidak terdapat 

pengaruh yang signifikan antara Likuiditas (current Ratio) terhadap Return 

Saham pada PT. Aneka Tambang Tbk periode 2012-2021. 2) tidak terdapat 

pengaruh yang signifikan antara Leverage (Debt to Assets atau Debt Ratio) 

terhadap Return Saham pada PT. Aneka Tambang Tbk periode 2012-2021. 3) 

tidak terdapat pengaruh yang signifikan antara Aktivitas (Inventory turnover) 

terhadap Return Saham pada PT. Aneka Tambang Tbk periode 2012-2021. 4) 

tidak terdapat pengaruh yang signifikan antara Likuiditas (Current Ratio), 

Leverage (Debt to Assets atau Debt Ratio), dan Aktivitas (Inventory turnover) 

terhadap Return Saham pada PT. Aneka Tambang Tbk periode 2012-2021. 

Kata Kunci : Likuiditas, Leverage, Aktivitas, Return Saham. 
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ABSTRACK 
 

This study aims to find out: 1. The Effect of Liquidity (Current Ratio) on 

Stock Returns. 2. The Effect of Leverage (Debt to Assets or Debt Ratio) on Stock 

Returns. 3. Effect of Activity (Inventory turnover) on Stock Returns. 4. Effect of 

Liquidity (Current Ratio), Leverage (Debt to Assets or Debt Ratio), and Activity 

(Inventory turnover) on Stock Returns. 5. The amount of influence of Liquidity 

(Current Ratio), Leverage (Debt to Assets or Debt Ratio), and Activity (Inventory 

turnover) on Stock Returns 

This research was conducted at PT. Aneka Tambang Tbk which is listed 

on the Indonesia Stock Exchange as a source for obtaining financial data with the 

www.idn.financial.co.id website. The analysis tool used is multiple linear 

regression analysis using SPSS version 20. 

Based on the results of the study showed that: 1) there is no significant 

influence between liquidity (current ratio) on stock returns in PT. Aneka Tambang 

Tbk for the period 2012-2021. 2) there is no significant effect between Leverage 

(Debt to Assets or Debt Ratio) on Stock Returns in PT. Aneka Tambang Tbk for 

the period 2012-2021. 3) there is no significant effect between Activity (Inventory 

turnover) on Stock Returns in PT. Aneka Tambang Tbk for the period 2012-2021. 

4) there is no significant influence between Liquidity (Current Ratio), Leverage 

(Debt to Assets or Debt Ratio), and Activity (Inventory turnover) on Stock Returns 

in PT. Aneka Tambang Tbk for the period 2012-2021. 

Keywords : Liquidity, Leverage, Activity, Stock Returns. 

 

 


