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ABSTRAK 

 

Djajaprawira Leonie / 26080093 / 2013 / Pengaruh ROA, ROE, DER, EPS, dan PBV  

Terhadap Return Saham Pada Perusahaan Yang Terdaftar Dalam Indeks LQ 45 Periode 

2007-2010 / Pembimbing : Drs. Wiwin Prastio, M.M 

Penelitian ini dilakukan untuk menguji pengaruh Return On Asset (ROA), Return On 

Equity (ROE), Debt to Equity Ratio (DER), Earning Per Share (EPS), dan Price to Book 

Value (PBV) terhadap return saham. 

Penelitian ini menggunakan desain deskriptif dan desain kausal, serta metode 

purposive sampling dengam sampel penelitian 16 perusahaan LQ 45. Seluruh data yang 

diolah menggunakan analisis regresi berganda yang mencakup uji koefisien regresi (uji t), uji 

Anova (uji F), analisis koefisien determinasi (R2), dan pengujian asumsi klasik (uji 

normalitas, uji multikolinearitas, uji heteroskedastisitas, dan uji autokorelasi). 

Analisis dilakukan dengan analisis regresi berganda untuk menguji pengaruh faktor 

ROA, ROE, DER, EPS dan PBV terhadap return saham. Hasil penelitian ini menunjukkan 

PBV mempunyai pengaruh yang signifikan terhadap return saham. 

Dengan demikian dapat disimpulkan bahwa dalam periode 2007-2010, variabel PBV 

berpengaruh positif signifikan terhadap return saham. Sedangkan, variabel ROA dan EPS 

tidak memiliki pengaruh terhadap return saham. Variabel ROE dan DER berpengaruh negatif 

terhadap return saham. 

 



iii 

 

ABSTRACT 

 

Djajaprawira Leonie / 26080093 / 2013 / The Influence of Return On Asset (ROA), Return 

On Equity (ROE), Debt to Equity (DER), Earning Per Share (EPS), and Price to Book Value 

(PBV) of Stock Returns In Companies Registered in LQ-45 Index Period 2007-2010 / 

Advisor : Mr. Wiwin Prastio, Drs., M.M. 

This study is performed in order to test the influence of Return On Asset (ROA), 

Return On Equity (ROE), Debt to Equity (DER), Earning Per Share (EPS), and Price to Book 

Value (PBV) of stock returns. 

This research is using descriptive design and causal design, with purposive sampling. 

This research uses 16 samples companies from LQ 45 companies. All of the data is processed 

by multiplier linear regression, which is consist of t test, ANOVA (F test), R2 test, and classic 

assumption test (normality, multikolinearity, heteroskedosticity, and autocorrelation). 

This research is using multiple regression analysis, to test the effects of Return On 

Asset (ROA), Return On Equity (ROE), Debt to Equity (DER), Earning Per Share (EPS), and 

Price to Book Value (PBV) of stock returns. The result showed that Price to Book Value 

(PBV) have significant positive effect to stock returns. 

This concludes that in period of 2007-2010, Price to Book Value (PBV) have positive 

significant effect to stock returns. While Return On Asset (ROA) and Earning Per Share 

(EPS) does not significantly to stock returns, as well as Return On Equity (ROE) and Debt to 

Equity (DER) have negative effect to stock returns. 
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