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ABSTRAK

SHINTYA PARAMITHA. Analisis Pengaruh Corporate Governance, Kinerja
Keuangan Perusahaan, dan Return Saham Terhadap Likuiditas Saham Perusahaan
yang Terdaftar dalam Indeks Kompas 100. Fakultas Ekonomi, Universitas Negeri
Jakarta, 2017.

Penelitian ini bertujuan untuk mengetahui pengaruh corporate governance,
kinerja keuangan perusahaan, dan return saham terhadap likuiditas saham
perusahaan. Variabel dependen likuiditas saham diukur dengan log natural dari
frekuensi transaksi perdagangan saham, sedangkan veriabel inpenden corporate
governance diukur dengan skor corporate governance perception indeks, Kinerja
keuangan diukur dengan return on equity (ROE) dan earning per share (EPS),
dan return saham diukur dengan perbandingan harga saham penutup akhir tahun.
Periode dalam peneliatin ini selama 4 tahun, yaitu 2012-2015. Penelitian ini
menggunakan metode kuantitatif dan menggunakan data sekunder berupa laporan
keuangan, laporan tahunan, laporan program riset dan pemeringkatan CGPI yang
diperoleh dari The Indonesian Institute for Corporate Governance (I11CG), dan
data frekuensi transaksi saham yang diperoleh dari Indonesian Capital Market
Electronic Library (ICaMEL). Teknik yang digunakan dalam penelitian ini adalah
purposive sampling dan diperoleh 9 sampel dengan total 36 observasi. Data dalam
penelitian ini merupakan data panel yang diuji menggunakan analisis regresi
linear berganda dengan bantuan program eviews 8.1.

Hasil penelitian ini menunjukkan bahwa corporate governance dan kinerja
keuangan perusahaan berpengaruh signifikan terhadap likuditas saham, sedangkan
return saham tidak berpengaruh signifikan terhadap likuditas saham.

Kata kunci: likuiditas saham, corporate governance, kinerja keuangan, return saham



ABSTRACT

SHINTYA PARAMITHA. Analysis The Influence of Corporate Governance,
Finance Performance, and Stock Return on Stock Liquidity of Companies Listed
in The Kompas 100 Index Period 2012-2015. Faculty of Economic, Universitas
Negeri Jakarta.

The aim of this study are to find the influence of corporate governance, finance
performace, and stock return to stock liquidity. Stock liquidity is dependent
variable were measured by log natural of stock trading frequency, meanwhile the
independent variable corporate governance measured by corporate governance
perception index score, finance performance measured by return on equity (ROE)
and erning per share (EPS), and stock return measured by comparison of closing
price in the end of the year. Period used are four years, from 2012-2015. This
research used quantitative method and used secondary data such as financial
report, annual report, research program and ratings report of corporate
governane perception index, and data of trading frequency from Indonesian
Capital Market Electronic Library (ICaMEL). The techniques used for this
research is purposive sampling, hence 9 companies with a total 36 observations.
Data in this research is panel data were tested by multiple linear regression
analysis which help by Eviews program 8.1.

The result of the analysis show that corporate governance and finance
performance have significant influence to stock liquidity, while stock return has
not significant influence to stock liquidity.

Keyword: stock liquidity, corporate governance, finance performance, stock
return
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