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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh komite audit, gross
profit margin, return on assets, dan leverage terhadap return saham. Data
diperoleh dari annual report perusahaan Klasifikasi perusahaan LQ 45 yang
terdaftar di Bursa Efek Indonesia periode 2015-2018. Teknik penentuan sampel
yang digunakan dalam penelitian ini adalah purposive sampling dengan jumlah
sampel sebanyak sebanyak 120. Analisis data menggunakan analisis regresi linier
berganda. Seluruh hipotesis dalam penelitian ini menunjukkan hasil ditolak
dengan nilai signifikansi 5% (a = 0,05), namun model regresi penelitian ini
dinyatakan fit (goodness of fit) karena nilai F kurang dari 0,05. Apabila penelitian
menggunakan tingkat signifikansi 10% (o = 0,10), maka variabel Gross Profit
Margin dan Leverage berpengaruh terhadap Return Saham.

Kata kunci: Return Saham, Komite Audit, Gross Profit Margin, Return On
Assets, Leverage.
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ABSTRACT

This study aims to analyze the effect of the audit committee, gross profit margin,
return on assets, and leverage on stock returns. The data was obtained from the
annual report of the LQ 45 company classification companies listed on the
Indonesia Stock Exchange in the 2015-2018 period. The sampling technique used
in this study was purposive sampling with a total sample size of 120. Data
analysis used multiple linear regression analysis. All hypotheses in this study
show the results were rejected with a significance value of 5% (o = 0.05), but the
regression model of this study was declared fit (goodness of fit) because the F
value was less than 0.05. If the research uses a significance level of 10% (a =
0.10), the Gross Profit Margin and Leverage variables affect the Stock Return.

Keywords: Stock Return, Audit Committee, Gross Profit Margin, Return On
Assets, Leverage.
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