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ABSTRACT

Amin Rais. 302 14 11 007. The Influence of Debt to Equity Ratioi, Return On
Asset, and Earning Per Share on the Return on Stocks of BUMN Companies
Listed on the Indonesian Stock Exchange.

The stock returns of BUMN companies tended to fluctuate from 2014 to
2017. This study aimed to analyze the effect of Debt to Equity Ratio, Return on Asset
and Earning Per Share both partially and simultaneously on Stock Returns. The
Period in this research was year 2014 until 2017.

This research was quantitative research with a population of all BUMN
companies listed on the Indonesia Stock Exchange in the 2014-2017 periods many
as 20 companies, and the data were obtained through the www.idx.co.id site. The
sampling technique used was purposive sampling in other to obtained a sample of
8 (eight) companies that met the predetermined criteria.

Multiple linear regression analysis was used to show the effect of Debt to
Equity Ratio, Return on Asset and Earning Per Share to Stock return. Based on the
results of research and discussion by the author, it could be concluded that
partially, Debt to Equity Ratio and Return On asset had a positive and significant
effect on Stock Return, while Earning Per Share partially had negative and
insignificant effect on Stock Return. Simultaneously Debt to Equity Ratio, Return
on Asset and Earning Per Share had positive and significant effect on Stock Return
in BUMN companies listed in Indonesia Sock Exchange periods 2014-2017.

Keywords: Debt to Equity Ratio, Return on Asset, Earning Per Share, Stock Return
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ABSTRAK

Amin Rais. 302 14 11 007. Pengaruh Debt to Equity Ratio, Return on Asset, Dan
Earning Per Share Terhadap Return Saham Perusahaan BUMN yang
Terdaftar di Bursa Efek Indonesia.

Return saham perusahaan BUMN cenderung mengalami fluktuasi yang dari
tahun 2014 hingga 2017. Penelitian ini bertujuan untuk menganalisis pengaruh Debt
to Euity Ratio, Return on Asset dan Earning Per Share baik secara parsial maupun
secara simultan terhadap Return Saham. Periode dalam penelitian ini yaitu tahun
2014 hingga 2017.

Penelitian ini adalah penelitian kuantitatif dengan populasi semua
perusahaan BUMN vyang terdaftar di Bursa Efek Indonesia periode 2014-2017
sebanyak 20 perusahaan, dan data ini diperoleh melalui situs www.idx.co.id. Teknik
pengambilan sampel yang digunakan adalah purposive sampling sehingga
diperoleh sampel sebanyak 8 (delapan) perusahaan yang memenuhi Kriteria yang
telah ditentukan.

Analisis regresi linear berganda digunakan untuk menunjukan pengaruh
Debt to Euity Ratio, Return on Asset, Earning Per Share terhadap Return Saham.
Berdasarkan hasil penelitian dan pembahasan yang dilakukan penulis, sehingga
dapat disimpulkan bahwa secara parsial Debt to Euity Ratio, dan Return on Asset
berpengaruh positif dan signifikan terhadap Return Saham, sedangkan Earning Per
Share secara parsial berpengaruh negatif dan tidak signifikan terhadap Return
Saham. Secara Simultan Debt to Euity Ratio, Return on Asset dan Earning Per
Share berpengaruh positif dan signifikan terhadap Return Saham pada perusahaan
BUMN yang terdaftar di Bursa Efek Indonesia periode 2014-2017.

Kata Kunci : Debt to Equity Ratio, Return on Asset, Earning Earning Per Share,
Return Saham.
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