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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Firm Size (Ukuran Perusahaan),
Debt to Asset Ratio (DAR), dan Earning Per Share (EPS) terhadap return saham
pada sektor perusahaan Pertambangan yang terdaftar di Bursa Efek Indonesia pada
tahun 2016-2019. Sampel ditentukan berdasarkan metode purposive sampling,
dengan jumlah sampel sebanyak 9 perusahaan pertambangan, sehingga total data
dalam penelitian ini adalah sebanyak 36 observasi. Data yang digunakan dalam
penelitian ini berupa data sekunder. Metode pengumpulan data menggunakan
dokumentasi situs resmi IDX. Teknik analisis data menggunakan analisis regresi
data panel.

Berdasarkan hasil penelitian ini menunjukkan Firm Size (Ukuran Perusahaan), Debt
to Asset Ratio (DAR), dan Earning Per Share (EPS) secara simultan tidak
berpengaruh terhadap return saham.

Kata Kunci: Return Saham, Firm Size (Ukuran Perusahaan), Debt to Asset
Ratio (DAR), dan Earning Per Share (EPS)
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THE INFLUENCE OF FIRM SIZE, DEBT TO ASSETS RATIO,
AND EARNING PER SHARE ON STOCK RETURN

(An Empirical Study of the Company Sector Mining on the
Indonesia Stock Exchange from 2016 to 2019)

ABSTRACT

This study aims to determine the effect of Firm Size, Debt to Asset Ratio (DAR), and
Earning Per Share (EPS) on stock returns in the mining company sector listed on
the Indonesian Stock Exchange in 2016-2019. The sample was determined based on
the purposive sampling method sample, with a total of 9 companies mininng, so that
the total data in this study were 36 observations. The data used in this study are
secondary data. The data collection method used the IDX official website
documentation. The data analysis technique was using panel data regression
analysis.

The results of this study indicate that Firm Size, Debt to Asset Ratio (DAR), and
Earning Per Share (EPS) simultaneously have no effect on stock returns.

Keywords: Stock Return, Firm Size, Debt to Asset Ratio (DAR), and Earning
Per Share (EPS)
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