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Penelitian ini bertujuan untuk menjelaskan pengaruh Model Altman Z-Score, Beta
Saham dan Inflasi Terhadap Return Saham. Objek penelitian adalah Seluruh
perusahaan go-public yang tercatat sahamnya di Bursa Efek Indonesia selama
periode 2018-2020. Sampel dipilih menggunakan metode purposive sampling dan
data yang didapatkan adalah sebanyak 1.148 data yang memenuhi syarat. Data
diolah dengan menggunakan metode analisa regresi linear berganda yang akan
diformulasikan menggunakan SPSS. Hasil yang didapatkan adalah bahwa (1)
Terdapat pengaruh positif dan signifikan antara model Altman Z-Score terhadap
Return Saham (2) Terdapat pengaruh negatif antara Beta Saham terhadap Return
Saham.
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This study aims to explain the effect of the Altman Z-Score Model, Stock Beta and
Inflation on Stock Return. The object of research is all go-public companies whose
shares are listed on the Indonesia Stock Exchange during the 2018-2020 period.
The sample was selected using the purposive sampling method and the data
obtained were 1,148 data that met the requirements. The data is processed using
multiple linear regression analysis method which will be formulated using SPSS.
The results obtained are that (1) There is a positive and significant effect between
the Altman Z-Score model on Stock Return (2) There is a negative influence between
Stock Beta on Stock Return
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