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ABSTRAK 

 
Penelitian ini bertujuan untuk menguji pengaruh Earning Growth Rasio (EGR), 

Devidend Payout Rasio (DPR) dan Size (Ukuran Perusahaan) terhadap Return Saham 

pada perusahaan manufaktur. Populasi pada penelitian ini adalah perusahaan 

manufaktur yang terdaftar di Bursa Efek Indonesia periode 2018-2019 sebanyak 193 

perusahaan. Teknik pengambilan sampel dalam penelitian ini yaitu menggunakan 

purposive sampling, sebanyak 45 perusahaan. Metode dalam penelitian ini 

menggunakan metode regresi linier berganda. Dari hasil penelitian ini menunjukkan 

Earning Growth Rasio berpengaruh terhadap Retun Saham, Devidend Payout Rasio 

tidak berpengaruh terhadap Return Saham, dan Ukuran Perusahaan tidak berpengaruh 

terhadap Return Saham. 

Kata kunci : Earning Growt Rasio, Dividend Payout Rasio, Size, Return Saham 
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ABSTRACT 

 

 
This study aims to examine the effect of Earning Growth Ratio (EGR), Dividend 

Payout Ratio (DPR) and Size (Company Size) on Stock Returns in manufacturing 

companies. The population in this study are manufacturing companies listed on the 

Indonesia Stock Exchange for the 2018-2019 period with a total of 193 companies. The 

sampling technique in this study was using purposive sampling, as many as 45 

companies. The method in this study uses multiple linear regression methods. The 

results of this study indicate that the Earning Growth Ratio has an effect on Stock 

Returns, the Dividend Payout Ratio has no effect on Stock Returns, and Company Size 

has no effect on Stock Returns. 

Keywords: Earning Growth Ratio, Dividend Payout Ratio, Size, Stock Return 
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