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MOTTO 

 

 

 

“HASIL TIDAK AKAN PERNAH MENGHIANATI PROSES”. NIKMATI 

SETIAP PROSES YANG ADA DENGAN SABAR DAN IKHLAS, INSYA’ 

ALLAH HASIL YANG AKAN DI PEROLEH AKAN SANGAT NIKMAT. 

 

JANGAN PERNAH PUTUS ASA ATAS SEMUA COBAAN YANG DATANG 
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ANALYSIS THE INFLUENCE OF PROFITABILITY RATIO,  

MARKET RATIO, AND SOLVABILITY RATIO  

TO STOCKS RETURN 

 

Depik Eka Saputri 

Email : putrivellora@gmail.com 

Sekolah Tinggi Ilmu Ekonomi STIE Perbanas Surabaya 

 

ABSTRACT 

 

 The study aimed at analyzing the effect of profitability ratio (Earning Per 

Share (EPS)), market ratio (Price Earning Ratio (PER)), market ratio (Dividend 

Payout Ratio (DPR)) and solvability ratio (Debt to Equity ratio (DER)) on the 

company’s stock Return. The study was conducted on the manufacture  companies 

listed in the Indonesia Stock Exchange during the period of 2012-2016. The 

samples were determined by using purposive sampling technique, which was 

made based on the companies in the Indonesia Stock Exchange during the period 

of observation 2012-2016. The data which used in this used in this study 

respectively 268 data samples. There were all in the forms of secondary data 

collected by using documentation method. The analysis was made by using 

multiple linear regression supported by SPSS version 23. 

The results of the regression analysis show that variable profitability ratio 

(Earning Per Share (EPS)), and market ratio (Dividend Payout Ratio (DPR)) had 

a significant positive effect on the stock returns. Variables market ratio (Price 

Earning Ratio (PER)) and solvability ratio (Debt to Equity Ratio (DER)) had no 

significant effect on the stock returns. 

Keyword : Stock Return, Profitability Ratio, Market Ratio and Solvability Ratio
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ABSTRAK 

 

Penelitian ini bertujuan untuk menganalisis pengaruh rasio profitabilitas 

(Earning Per Share (EPS)), rasio pasar (Price Earning Ratio (PER)), rasio pasar 

(Dividend Payout Ratio (DPR)) dan rasio solvabilitas (Debt to Equity Ratio 

(DER)) terhadap return saham perusahaan. Penelitian ini menggunakan 

perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia (BEI) pada tahun 

2012-2016. Teknik pengambilan sampel penelitian menggunakan purposive 

sampling perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia (BEI) 

tahun 2012-2016. Data yang digunakan dalam penelitian ini sebanyak 268 sampel 

data. Jenis data yang digunakan dalam penelitian adalah data sekunder dengan 

metode pengumpulan data dengan menggunakan dokumentasi. Teknik analisis 

data menggunakan analisis regresi linear berganda dengan bantuan program SPSS 

versi 23. 

 

Hasil dari analisis regresi dari penelitian ini menunjukan bahwa rasio 

profitabilitas (Earning Per Share (EPS)) dan rasio pasar (Dividend Payout Ratio 

(DPR)) berpengaruh signifikan positif terhadap return saham. sedangkan rasio 

pasar (Price Earning Ratio (PER)) dan rasio solvabilitas (Debt to Equity Ratio 

(DER)) tidak berpengaruh signifikan terhadap return saham. 

 

Kata kunci:Return Saham, Rasio Profitabilitas, Rasio Pasar dan Rasio Solvabilitas 
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