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ABSTRAK 

Penelitian ini bertujuan untuk mengetahui Dampak Return On Asstes (ROA), 

Earning Per Share (EPS) dan Dividen Payout Ratio (DPR) secara parsial dan simultan 

terhadap return saham pada perusahaan ILQ45. Populasi dalam penelitian ini adalah 

perusahaan ILQ45 yang terdaftar di BEI periode tahun 2011-2015.  

Metode pemilihan sampel menggunakan metode purposive sampling, dan 

diperoleh jumlah sampel sebanyak 16 perusahaan. Data yang digunakan berupa data 

sekunder yang berasal dari Annual Report dan Indonesian Capital Market Directory 

(ICMD). Teknik analisis data yang digunakan dalam penelitian ini adalah teknik 

analisis regresi berganda.  

Hasil penelitian menunjukan bahwa return on assets, earning per share dan 

dividen payout ratio tidak berpengaruh signifikan terhadap return saham. Sebaliknya 

return on assets, earning per share dan dividen payout ratio secara simultan tidak 

berpengaruh secara signifikan terhadap strukur modal. Besarnya koefisien determinasi  

(R square) adalah sebesar 0,060. Hal ini berarti bahwa 6 % variabel dependen yaitu 

return saham kurang dapat dijelaskan oleh tiga variabel independen yaitu return on 

assets, earning per share dan dividen payout ratio, sedangkan sisanya sebesar 94% 

return saham dijelaskan oleh variabel atau sebab-sebab lain di luar model. 

 

 

Kata kunci : return on assets (ROA), earning per share (EPS), dividen payout ratio 
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ABSTRACT 

This study aims to determine the impact Return On Asstes (ROA), Earning Per 

Share (EPS) and Dividend Payout Ratio (DPR) partially and simultaneously to return 

stock at ILQ45 company. The population in this study is a company listed on the Stock 

Exchange ILQ45 period 2011-2015. 

Methods of sample selection using purposive sampling method, and obtained a 

total sample of 16 companies. The data used are secondary data from the Annual 

Report and the Indonesian Capital Market Directory (ICMD). Data analysis 

techniques used in this research is the multiple regression analysis techniques. 

The results showed that the return on assets, earnings per share and dividend 

payout ratio has no significant effect on stock returns. Instead of return on assets, 

earnings per share and dividend payout ratio simultaneously not significantly affect 

the capital structure. The magnitude of the coefficient of determination (R square) is 

approximately 0.060. This means that 6% of the dependent variable is the stock return 

less can be explained by three independent variables, return on assets, earnings per 

share and dividend payout ratio, while the remaining 94% of stock return is explained 

by variables or other causes beyond the model. 
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