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Abstrak

Penelitian ini bertujuan untuk melakukan pengujian pengaruh profitabilitas,
likuiditas, solvabilitas, nilai pasar dan kebijakan dividen terhadap return saham
pada perusahaan yang secara konsisten masuk dalam indeks LQ45 periode 2020
hinggan 2023. Penentuan sampel penelitian sebanyak 18 perusahaan dilakukan
dengan menggunakan metode purposive sampling. Sedangkan untuk pengujian
hipotesis dan instrumen penelitian menggunakan alat analisis regresi linear
berganda dengan software SPSS. Hasil penelitian membuktikan bahwa tidak ada
satupun variabel bebas yang berpengaruh terhadap variabel terikat

Kata kunci: Profitabilitas, Likuiditas, Solvabilitas, Nilai Pasar, Kebijakan
Dividen, Return Saham

XII

Pengaruh Profitabilitas, Likuiditas, Solvabilitas, Nilai Pasar dan Kebijakan Dividen Terhadap Return Saham, Miftakhul
Choiriyah 2025



Miftakhul Choiriyah, 210302004, The Effect of Profitability, Liquidity,
Solvency, Market Value, and Dividen Policy On Stock Returns , Accountancy,
Faculty of Economics and Business, University of Muhammadiyah Gresik,
January 2025

Abstract

This research aims to analyze the effect of profitability, liquidity, solvency,
market value and dividend policy on stock returns in companies that are
consistently included in the LQ45 index for the period 2020 to 2023. The
determination of the research sample of 18 companies was carried out using the
purposive sampling method. Meanwhile, for hypothesis testing and research
instruments using multiple linear regression analysis tools with SPSS software.
The results of the study prove that none of the independent variables affect the
dependent variable

Keywords: Profitability, Liquidity, Solvency, Market Value, Dividend Policy,
Stock Return
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