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ABSTRACT 

 

This research empirically test the influence profitability and dividen on 

stock returns of construction companies listed on the Indonesian Stock Exchange 

(BEI) in 2013-2017. This research using secondary data in the form of the 

companies annual financial statements. The population in this research is a 

property company that is listed on the stock exchange periode 2013-2017 

amounted 22 companies. Samples in this study amounted 41 sample and analysed 

using multiple linear regression analysis. Tools statistical tests used in this study 

were multiple linear regression through the program Stats Product and Service 

Solution (SPSS 16). The test result simultaneously stated that profitability and 

dividen has a significant effect on stock returns. The test partial stated that EPS 

has negative effect is not significant on stock returns, ROE has negative effect is 

significant on stock returns, ROE has positive effect is significant on stock returns 

and DPS has negative effect is not significant on stock return. Based on the table 

the coefficient of determination is 0,315. This means variable capability EPS, 

ROA, ROE and DPS in explaining stock returns is 31,5% while for the rest is 

68,5% explained by other variables outside the independent variables studied.  

Key words : Profitability, Dividen and Stock Return 
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ABSTRAK 

 

 

Penelitian ini menguji pengaruh profitabilitas dan dividen terhadap return 

saham perusahaan konstruksi yang terdaftar di Bursa Efek Indonesia tahun 2013-

2017. Penelitian ini menggunakan data sekunder berupa laporan keuangan 

tahunan perusahaan. hasil proses seleksi sampel diperoleh 41 sampel dan 

dianalisis menggunakan analisis regresi linier berganda melalui SPSS Versi 16. 

Hasil pengujian simultan menyatakan bahwa profitabilitas dan dividen 

berpengaruh signifikan terhadap return saham. Pengujian secara parsial 

menunjukkan bahwa EPS berpengaruh negatif tidak signifikan terhadap return 

saham, ROA berpengaruh negatif signifikan terhadap return saham, ROE 

berpengaruh positif signifikan terhadap return saham dan DPS berpengaruh 

negatif tidak signifikan terhadap return saham. Berdasarkan tabel koefisien 

determinasi adalah 0,315. Hal ini berarti kemampuan variabel EPS, ROA, ROE 

dan DPS dalam menjelaskan return saham adalah 31,5% sedangkan untuk sisanya 

yaitu 68,5% dijelaskan oleh variabel lain diluar variabel bebas yang diteliti. 

 

Kata Kunci : Profitabilitas, Dividen dan Return Saham. 
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