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ABSTRAK 

Penelitian ini bertujuan untuk menguji pengaruh profitabilitas, likuiditas, leverage, 

dan sentimen investor terhadap return saham. Populasi dalam penelitian ini adalah 

perusahaan LQ45 yang terdaftar di Bursa Efek Indonesia dari periode 2019 sampai 

dengan periode 2021 yang berjumlah 45 perusahaan. Pemilihan sampel ditentukan 

menggunakan metode purposive sampling. Berdasarkan metode ini, diperoleh 

sampel sebanyak 117 unit dari 39 perusahaan. Diolah dengan aplikasi IBM SPSS 

22, dan menggunakan teknik analisis regresi linier berganda. Hasil penelitian 

menunjukkan bahwa sentimen investor berpengaruh terhadap return saham, 

sedangkan profitabilitas, likuiditas, dan leverage tidak berpengaruh terhadap return 

saham. 

Kata kunci: return saham, profitabilitas, likuiditas, leverage, sentimen investor 

 

 

 

 

 

 

 

 

 

 



xi  

ABSTRACT 

This study aims to examine the effect of profitability, liquidity, leverage, and 

investor sentiment on stock returns. The population in this study are LQ45 

companies listed on the Indonesia Stock Exchange from the 2019 to 2021 period, 

totaling 45 companies. The selection of the sample was determined using purposive 

sampling method. Based on this method, a sample of 117 units was obtained from 

39 companies. Processed with IBM SPSS 22 application, and using multiple linear 

regression analysis techniques. The results showed that investor sentiment had an 

effect on stock returns, while profitability, liquidity and leverage had no effect on 

stock returns. 

Keywords: stock return, profitability, liquidity, leverage, investor sentiment 

 

 

 

 

 

 

 

 

 

 


