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ABSTRAK

Vianda Amitha Mandasari (1901616), Pengaruh Profitabilitas dan Aktivitas
Terhadap Return Saham (Suatu Kasus Pada Perusahaan Sektor Healthcare
yang Terdaftar di Bursa Efek Indonesia Periode 2014-2023) di bawah
bimbingan Dr. Heraeni Tanuatmodjo, M.M. dan Ratu Dintha Insyani Zukhruf
Firdausi Sulaksana, S. Pd., M.M.

Penelitian ini bertujuan untuk memberikan gambaran mengenai profitabilitas,
aktivitas, dan return saham pada perusahaan sektor healthcare yang terdaftar di
Bursa Efek Indonesia selama periode 2014-2023, serta menganalisis pengaruh
profitabilitas terhadap return saham dan pengaruh aktivitas terhadap return saham
di sektor tersebut. Metode penelitian yang digunakan adalah kuantitatif dengan
jenis penelitian deskriptif dan verifikatif. Analisis data dilakukan menggunakan
teknik analisis regresi linier berganda dengan menggunakan aplikasi pengolahan
data IBM SPSS Statistics 30. Penelitian ini melibatkan populasi sebanyak 34
perusahaan sektor healthcare yang terdaftar di Bursa Efek Indonesia pada periode
2014-2023. Dari populasi tersebut, dipilih enam perusahaan sebagai sampel
melalui teknik non probability sampling dengan jenis purposive sampling.
Melalui hasil analisis regresi linier berganda dan pengujian hipotesis yang telah
dilakukan, penelitian ini menunjukkan bahwa (1) variabel profitabilitas, yang
diukur dengan Return on Common Equity (ROE), memiliki pengaruh positif
terhadap return saham, yang diukur menggunakan refurn realisasi dan (2) variabel
aktivitas, yang diukur dengan Total Asset Turnover (TATO), memiliki pengaruh
negatif terhadap return saham, yang diukur menggunakan refurn realisasi.

Kata Kunci: Aktivitas, Financial, Profitabilitas, Return Saham
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ABSTRACT

Vianda Amitha Mandasari (1901616), The Effect of Profitability and Activity on
Stock Returns (A Case of Healthcare Sector Companies Listed on the Indonesia
Stock Exchange for the Period 2014-2023) under the guidance of Dr. Heraeni
Tanuatmodjo, M.M. and Ratu Dintha Insyani Zukhruf Firdausi Sulaksana, S. Pd.,
M.M.

This study aims to provide an overview of profitability, activity, and stock returns
in healthcare sector companies listed on the Indonesia Stock Exchange during the
2014-2023 period, as well as analyze the effect of profitability on stock returns
and the effect of activity on stock returns in the sector. The research method used
is quantitative with descriptive and verification research types. Data analysis was
carried out using multiple linear regression analysis techniques using the IBM
SPSS Statistics 30 data processing application. This study involved a population
of 34 healthcare sector companies listed on the Indonesia Stock Exchange in the
2014-2023 period. From this population, six companies were selected as samples
through non probability sampling techniques with purposive sampling. Through
the results of multiple linear regression analysis and hypothesis testing that has
been carried out, this study shows that (1) profitability variables, as measured by
Return on Common Equity (ROE), have a positive influence on stock returns, as
measured using realized returns and (2) activity variables, as measured by Total
Asset Turnover (TATO), have a negative influence on stock returns, as measured
using realized returns.

Keywords: Activity, Financial, Profitability, Stock Return
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