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EFFECT OF EPS, PER, ROA, AND DER ON STOCK RETURN IN
MANUFACTURING SECTOR COMPANIES IN INDONESIA

Nisrina Huwaida
2015310690
STIE Perbanas Surabaya
E-mail : nisrinaninis13@gmail.com

ABSTRACT

This research performed in order to test influence of EPS, PER, ROA, and DER to
stock return of Bursa Efek Indonesia for period 2015 - 2017. Sampling technique
used in the research is purposive sampling with criteria as (1) The sample is a
company that remains listed on the Indonesia Stock Exchange during 2015 - 2017
(2) Samples have complete data for research purposes (3) Samples do not carry
out mergers or acquisitions during the study period (4) Samples that did not do
corporate action (stock split and stock reverse) during the study period(5)
Samples that present audited financial statements using the rupiah currency. The
result of this research show Earning Per Share (EPS), Price Earning Ratio
(PER), and Return On Asset (ROA) have significance effect to stock return and
Debt to Equity Ratio (DER) do not have significance effect to stock return.

Keyword :EPS, PER, ROA, DER and Stock Return
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ABSTRAK

Penelitian ini dilakukan untuk menguji pengaruh EPS, PER, ROA, dan DER
terhadap return sahamyang terdaftar di Bursa Efek Indonesia untuk periode 2015 -
2017. Teknik pengambilan sampel yang digunakan dalam penelitian -ini adalah
purposive sampling dengan kriteria seperti (1) Sampel merupakan perusahaan
yang tetap terdaftar di Bursa Efek Indonesia selama tahun 2015 — 2017 (2) Sampel
memiliki data yang lengkap untuk keperluan penelitian (3) Sampel tidak
melakukan merger atau akuisisi selama periode penelitian (4) Sampel yang tidak
melakukan corporate action (stock split dan stock reverse) selama periode
penelitian (5) Sampel yang menyajikan laporan keuangan auditan dengan
menggunakan mata uang rupiah. Hasil penelitian ini menunjukkan Earning Per
Share (EPS), Price Earning Ratio (PER), dan Return On  Asset (ROA)
berpengaruh signifikan terhadap return saham dan Debt to Equity Ratio (DER)
tidak berpengaruh signifikan terhadap return saham.

Kata Kunci : EPS, PER, ROA, DER dan Return Saham
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