ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Likuiditas, Leverage,
Profitabilitas, Kebijakan Dividen terhadap Return Saham secara partial dan
simultan. Penelitian ini menggunakan metode penelitian Deskriptif dan Verifikatif.
Peneliti menggunakan Regresi Data Panel sebagai metode analisis data. Data yang
digunakan merupakan data sekunder berupa laporan keuangan tahunan
perusahaan makanan dan minuman yang terdaftar di Bursa Efek Indonesia (BEI)
tahun 2007- 2013. Hasil penelitian menunjukkan dua hal. Pertama, Profitabilias
dan Kebijakan Dividen berpengaruh positif terhadap Return Saham sedangkan
Likuiditas dan Leverage tidak berpengaruh terhadap Return Saham. Kedua,
Likuiditas, Leverage, Profitabilias, Kebijakan Dividen bepengaruh secara
bersama-sama terhadap Return Saham.
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ABSTRACT

The purpose of this research is to know the impact of Liquidity, Leverage,
Profitability and Dividend Policy on Stock Return partially and simultaneously.
This research uses Descriptive and Verivicative method. The researchers uses
panel data regression model as data analysis method. The data used are the
secondary data coming from the annual report of Food and Beverage firms listed
in Indonesia Stock Exchange during 2007-2013. The result of this research show
two things. Firstly, Profitabilty and Dividend Policy have positive impact on Stock
Return partially whereas Liquidity and Leverage do not impact on the Stock
Return partially. Secondly, Liquidity, Leverage, Profitabilty, and Dividend Policy
have impact on Stock Return simultaneously.
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