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ABSTRAK 

Tujuan dari penelitian ini adalah untuk menganalisis pengaruh Return on 

Assets (ROA), Debt To Equity Ratio (DER), Dividend Payout Ratio (DPR) dan 

Price To Book Value (PBV) terhadap Return Saham pada perusahaan manufaktur 

yang yang terdaftar di Bursa Efek Indonesia periode 2013-2015. Variabel 

dependen yang digunakan dalam penelitian adalah Return Saham, sedangkan 

variabel independennya adalah ROA, DER, DPR, dan PBV. Teknik pengambilan 

sampel menggunakan metode purposive sampling. Berdasarkan kriteria tersebut, 

diperoleh 44 sampel perusahaan yang akan diteliti. Dalam penelitian ini 

digunakan analisis regresi linear berganda. Hasil dari analisis menunjukan bahwa 

secara parsial hanya PBV yang berpengaruh signifikan terhadap Return Saham, 

sedangkan Return on Assets (ROA), Debt To Equity Ratio (DER), dan Dividend 

Payout Ratio (DPR) secara parsial tidak berpengaruh signifikan terhadap Return 

Saham. Berdasarkan hasil penelitian juga menunjukan secara simultan bahwa 

Return on Assets (ROA), Debt To Equity Ratio (DER), Dividend Payout Ratio 

(DPR), dan Price To Book Value (PBV) berpengaruh signifikan terhadap Return 

Saham.  

 

Kata kunci : Return Saham, Return on Assets (ROA), Debt To Equity Ratio 

(DER), Dividend Payout Ratio (DPR), Price To Book Value (PBV). 
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ABSTRACT 

The purpose of this study is to analyze the influence of Return on Assets 

(ROA), Debt To Equity Ratio (DER), Dividend Payout Ratio (DPR) and Price To 

Book Value (PBV) stock to Return in manufacturing companies listed on the 

Indonesia stock Exchange Period 2013-2015. Dependent variable used in this 

research is stock return, the independent variables are ROA, DER, DPR and PBV. 

The sampling technique used purposive sampling method. Based on these criteria, 

the company acquired 44 samples. This study used multiple linear regression 

analysis. The result of the analysis showed that only PBV has a significant 

influence on stock returns, while the other variables are like ROA, DER, and DPR 

partially does not a significant effect on stock returns. Based on the result also 

showed simultaneously that Return on Assets (ROA), Debt To Equity Ratio (DER), 

Dividend Payout Ratio (DPR) and Price To Book Value (PBV) effect on stock 

returns. 

 

Keywords : Return Saham, Return on Assets (ROA), Debt To Equity Ratio (DER), 

Dividend Payout Ratio (DPR), Price To Book Value (PBV). 

 

 

 

 

 

 

 

 

 

 




