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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh debt to asset ratio,
return on asset, dan earning per share terhadap return saham pada perusahaan
subsektor konstruksi dan bangunan yang terdaftar di bursa efek indonesia Populasi
pada penelitian ini adalah seluruh perusahaan subsektor konstruksi dan bangunan
di Indonesia, setelah dilakukan sampling dengan metode purposive sampling
maka didapatlah 9 jumlah sampel perusahaan. Selanjutnya data di analisis
menggunakan analisis regresi berganda dengan menggunakan aplikasi Eviews.

Hasil analisis menunjukkan bahwa secara parsial debt to asset ratio
berpengaruh signifikan terhadap return saham. Return on asset dan Earning Per
Share tidak berpengaruh signifikan terhadap return saham. Hasil pengujian secara
simultan menunjukkan debt to asset ratio, return on asset dan earning per share
secara simultan berpengaruh terhadap return saham.

Kata Kunci: return saham, DAR, ROA, EPS
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THE EFFECT OF DEBT TO ASSET RATIO (DAR), RETURN ON ASSET
(ROA), and EARNING PER SHARE (EPS) ON RETURN STOCK

(Study of Construction and Building Subsector Companies listed on the
IDX)

ABSTRACT

This study aims to determine the effect of debt to asset ratio, return on
assets, and earning per share on stock returns in construction and building sub-
sector companies listed on the Indonesian stock exchange. The population in this
study are all construction and building sub-sector companies in Indonesia.
Sampling with purposive sampling method, the number of samples obtained 9
companies. Furthermore, the data is analyzed using multiple regression analysis
using the Eviews application.

The analysis result shows that partially the debt to asset ratio has a
significant effect on stock returns. Return on assets and Earning Per Share have
no significant effect on stock returns. The test results simultaneously show that
the debt to asset ratio, return on assets and earnings per share simultaneously affect
stock returns.

Keywords: return stock, DAR, ROA, EPS
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