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ABSTRAK

PENGARUH EARNING PER SHARE (EPS), PRICE EARNING RATIO
(PER), RETURN ON ASSET (ROA) DAN RETURN ON EQUITY (ROE)
TERHADAP RETURN SAHAM PADA PERUSAHAAN INDUSTRI
LOGAM DAN SEJENISNYA YANG TERDAFTAR DI BURSA EFEK
INDONESIA PERIODE 2010-2013

Nurhayati, 2015 (xv + 62 halaman)

E-mail : Nurhayati.ayaa@gmail.com

Jurusan Akuntansi Politeknik Negeri Sriwijaya

Tujuan penulisan laporan akhir ini adalah untuk mengetahui pengaruh earning per
share (EPS), price earning ratio (PER), return on asset (ROA) dan return on
equity (ROE) terhadap return saham pada perusahaan yang terdaftar di Bursa Efek
Indonesia, objek penelitian perusahaan industri logam dan sejenisnya. Data yang
diperoleh berupa data sekunder, penelitian ini berupaya mempelajari beberapa
variabel fundamental yang dapat dijadikan alat prediksi pengembalian investasi
(return saham) pada periode 2010-2013. Teknik analisis yang digunakan adalah
statistik deskriptif, uji asumsi klasik dan uji hipotesis. Sampel 11 perusahaan dari
16 populasi perusahaan yang diteliti dengan menggunakan metode purposive
sampling. Pengujian hipotesis yang dilakukan uji parsial (uji t) dan uji simultan
(uji F), uji koefisien determinasi (R Square) serta regresi linier berganda. Hasil
dari penelitian yang dilakukan menyatakan bahwa secara simultan maupun parsial
earning per share (EPS), price earning ratio (PER), return on asset (ROA) dan
return on equity (ROE) tidak berpengaruh signifikan terhadap return saham.

Kata Kunci : Earning Per Share (Eps), Price Earning Ratio (Per), Return On
Asset (Roa) Dan Return On Equity (Roe) , Return Saham
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ABSTRACT

THE INFLUENCE OF EARNING PER SHARE (EPS), PRICE EARNING
RATIO (PER), RETURN ON ASSET (ROA) AND RETURN ON EQUITY TO
THE RETURN OF SHARE ON THE METAL AND ALLIED INDUSTRY
COMPANIES LISTED AT INDONESIA STOCK EXCHANGE PERIOD 2010-
2013

Nurhayati, 2015 (xv + 62 pages)

E-mail : Nurhayati.ayaa@gmail.com

Majoring Accounting State Polytechnic of Sriwijaya

The purpose of writing the final report is to determine the influence of earning per
share (EPS), price earning ratio (PER), return on asset (ROA) and return on
equity (ROE) to the return of share on companies listed on the Stock Exchange
Indonesia. The object of research of metal industry companies and allied. Data
obtained in the form of secondary data. This study seeks to learn some
fundamental variables that can be used as predictors of return of share during
period 2010-2013. The analytical techniques used are descriptive statistics,
classical assumption test and hypothesis test. A sample of 11 companies from 16
companies that population is examined by using purposive sampling method.
Hypothesis testing conducted partialy test (test t) and simultaneously test (test F),
test the determination of the coefficient (R Square) and multiple linear regression.
The results of research conducted stated that the simultaneously and partialy,
Earning Per Share (EPS), Price Earning Ratio (PER), Return On Assets (ROA)
and Return On Equity (ROE) was not significant effect against the return of
shares.

Keywords : Earning Per Share (EPS), Price Earning Ratio (PER), Return On
Asset (ROA) Dan Return On Equity (ROE) , Return Of Share
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