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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh Return on Equity 

(ROE), Return on Asset (ROA), Debt to Equity Ratio (DER), dan Earning per 

Share (EPS) terhadap return saham dari perusahaan yang tergabung dalam 50 

Most Active Stocks by Trading Value di Bursa Efek Indonesia dengan periode 

penelitian tahun 2015-2018. Penelitian ini menggunakan 16 sampel perusahaan, 

yang lulus kriteria sampel berdasarkan metode purposive sampling. Penelitian ini 

menggunakan metode analisis regresi linier berganda dengan uji t. Berdasarkan 

hasil analisis, seluruh variabel bebas (ROE, ROA, DER, EPS) berpengaruh 

terhadap variabel terikat (return saham). Return saham dipengaruhi oleh Return 

on Equity (ROE) dan Earning Per Share (EPS) secara positif, sedangkan return 

saham dipengaruhi oleh Return on Asset (ROA) dan Debt to Equity Ratio (DER) 

secara negatif.  

 

Kata kunci : Return on Equity (ROE), Return on Asset (ROA), Debt to Equity 

Ratio (DER), Earning Per Share (EPS), return saham 
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ABSTRACT 

 

This study aims to determine the effect of Return on Equity (ROE), Return 

on Asset (ROA), Debt to Equity Ratio (DER), and Earning per Share (EPS) 

toward stock return of companies which included in 50 Most Active Stocks by 

Trading Value on Indonesia Stock Exchange, with research period of 2015-2018. 

This study used 16 samples which has passed the samples determination criteria 

based on purposive sampling method. This study used multiple linear regression 

analysis method with t-test. Based on the results analysis, all of the independent 

variables (ROE, ROA, DER, EPS) partially have significant effect to stock return. 

Stock return affected by Return on Equity (ROE) and Earning Per Share (EPS) 

positively, but stock return affected by Return on Asset (ROA) and Debt to Equity 

Ratio (DER) negatively. 

 

Keywords : Return on Equity (ROE), Return on Asset (ROA), Debt to Equity Ratio 

(DER), Earning Per Share (EPS), Stock Return 
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