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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui dan menganalisis pengaruh Earning
Per Share, Return on Assets, Debt to Equity Ratio, dan Total Assets Turnover secara
simultan dan parsial terhadap Return saham pada perusahaan manufaktur yang
terdaftar di Bursa Efek Indonesia periode 2015-2018. Populasi penelitian ini yaitu
perusahaan manufaktur sebanyak 184 perusahaan. Metode pengambilan sampel
menggunakan purposive sampling, dan jumlah sampel yang diperoleh adalah
sebanyak 64 perusahaan. Jenis penelitian merupakan deskriptif kuantitatif dengan
menggunakan metode analisis regresi liniear berganda. Hasil penelitian menunjukkan
bahwa variabel Earning Per Share, Return on Assets, Debt to Equity Ratio, dan Total
Assets Turnover secara simultan berpengaruh signifikan terhadap Refurn saham pada
perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia (BEI) tahun 2015-
2018. Secara parsial, Earning Per Share berperngaruh signifikan positif, Return on
Assets, Debt to Equity Ratio, dan Total Assets Turnover tidak berpengaruh signifikan
terhadap Return saham pada perusahaan manufaktur yang terdaftar di Bursa Efek
Indonesia (BEI) tahun 2015-2018.

Kata kunci : Earning Per Share, Return on Assets, Debt to Equity Ratio, Total Assets
Turnover, Return Saham
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ABSTRACT

The purpose of this research is to determine and analyze the effect of Earning Per
Share, Return on Assets, Debt to Equity Ratio, dan Total Assets Turnover
simultaneously and partially toward Stock Returns on manufacturing companies listed
in Indonesia Stock Exchange for the period of 2015-2018. The population of this
research is 184 manufacturing companies. The sampling method is using purposive
sampling, and the number of the samples obtained are 64 companies. The type of the
research 1s descriptive quantitative by using multiple linear regression analysis
method. The results of the research showed that simultaneously, Earning Per Share,
Return on Assets, Debt to Equity Ratio, dan Total Assets Turnover have significant
effect toward Stock Returns on manufacturing companies listed in Indonesia Stock
Exchange for period of 2015-2018. Partially, Earning Per Share have significant effect,
Return on Assets, Debt to Equity Ratio, dan Total Assets Turnover have no effect
toward Stock Returns on manufacturing companies listed in Indonesia Stock Exchange
for period of 2015-2018.

Keywords : Earning Per Share, Return on Assets, Debt to Equity Ratio, Total Assets
Turnover, Stock Returns
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