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ABSTRACT

Dona. 302 14 11 024. Analysis on the Effect of Return On Equity (ROE),
Earning Per Share (EPS), Price To Book Value (PBV) and Dividend Payout
Ratio (DPR) Against Stock Return on Manucfacturing Company 2016 Listed in
Indonesia Stock Exchange (IDX).

This research was based on phenomenon of year 2016 the biggest
investment in manufacturing sector and some stock appeared to be minus which
could be influenced by internal factors which were ROE, EPS, PBV, DPR. This
study aimed to determine and analyze the influence of ROE, EPS, PBV, and DPR
against stock returns.

This research was a quantitative descriptive, the acquisition of secondary
data with total population 144 cpmpanies, sample 47 companies using purposive
sampling technique. The independent variables in this research were ROE, EPS,
PBV, and DPR, while the dependent variable was stock return. Methods of data
analysis used were descriptive statistick, calssical assumption test and multiple
linear regressions which included t test, F and R2 test, istrument using SPSS23
software.

Descriptive results show low ROE level, low EPS level, high PBV level, low
DPR level and very high level of stock returns. ROE variables have a positive and
insignificant effect on stock returns (regression coefficient 0.021 and p = 0.856>
0.05). EPS variables have a negative and insignificant effect (regression
coefficient -0.213 and p value = 0.066> 0.05), PBV has a positive and significant
effect (regression coefficient 0.236 and p = 0.48 <0.05), and the DPR has a
negative influence and significant (regression coefficient -0.210 and p = 0.048
<0.05). ROE, EPS, PBV and DPR simultaneously have a positive and significant
effect on stock returns (Fcount 2.942> Ftable 2.52 and p value = 0.027 <0.05).
The Determination Coefficient is 10.4%.

Keywords: Return On Equity (ROE), Earning Per Share (EPS), Price To Book
Value (PBV) and Dividend Payout Ratio (DPR) Against Return stock
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ABSTRAK

Dona. 302 14 11 024. Analisis Pengaruh Return On Equity (ROE), Earning
Per Share (EPS), Price To Book Value (PBV) dan Dividend Payout Ratio
(DPR) terhadap Return Saham pada Perusahaan Manufaktur Tahun 2016
yang Terdaftar di Bursa Efek Indonesia (BEI).

Penelitian ini berdasarkan fenomena tahun 2016 investasi terbanyak di
sektor perusahaan manufaktur dan beberapa return saham mengalami minus yang
dapat dipengaruhi oleh faktor internal yaitu ROE, EPS, PBV, DPR. Penelitian ini
bertujuan untuk mengetahui dan menganalisis pengaruh ROE, EPS, PBV, dan
DPR terhadap return saham.

Penelitian ini merupakan deskriptif kuantitatif, perolehan data sekunder
dengan jumlah populasi 144 perusahaan, sampel 68 menggunakan teknik
purposive sampling. Penelitian ini variabel bebasnya yaitu ROE, EPS, PBV dan
DPR, sedangkan variabel terikatnya adalah return saham. Metode analisis data
menggunakan statistik deskriptif, uji asumsi klasik dan regresi linear berganda
yang meliputi uji t, uji F dan R2, istrumen menggunakan software SPSS23.

Hasil deskriptif menunjukan tingkat ROE rendah, tingkat EPS rendah,
tingkat PBV tinggi, tingkat DPR rendah dan tingkat return saham sangat tinggi.
Variabel ROE berpengaruh positif dan tidak signifikan terhadap return saham
(Koefisien regresi 0,021 dan nilai p= 0,856 > 0,05). Variabel EPS berpengaruh negatif
dan tidak signifikan (Koefisien regresi -0.213 dan nilai p= 0,066 > 0,05), PBV
berpengaruh positif dan  signifikan (Koefisien regresi 0,236 dan nilai p= 0,48 < 0,05),
dan DPR berpengaruh negatif dan signifikan (Koefisien regresi -0,210 dan nilai p=

0,048 < 0,05). ROE, EPS, PBV dan DPR secara simultan berpengaruh positif dan
signifikan terhadap return saham (Fhitung 2,942 > Ftabel 2,52 dan nilai p= 0,027 < 0,05).
Koefisien Determinasi sebesar 10,4%.

Kata kunci : Return On Equity (ROE), Earning Per Share (EPS), Price To
Book Value (PBV) dan Dividend Payout Ratio (DPR) Terhadap Return
Saham.
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