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INTISARI

Penelitian ini dilakukan untuk menganalisis pengaruh Return On Equity,
Growth, Dividend Payout Ratio dan Beta terhadap Return Saham. Dengan
menggunakan data perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia
dan total sebanyak 15 perusahaan.

Teknik pengambilan sampel yang digunakan adalah purposive sampling.
Data diperoleh dari website Bursa Efek Indonesia, Pojok BEI UMY dan
Indonesian Capital Market Directory (ICMD). Teknik analisis yang digunakan
adalah regresi linier berganda. Selain itu digunakan uji asumsi kasik yang meliputi
uji normalitas, uji multikolinieritas, uji heterokedatisitas, dan uji autokolerasi.

Hasil penelitian menunjukkan bahwa : return on equity berpengaruh
signifikan terhadap refurn saham dengan nilai signifikan 0,005; growth tidak
berpengaruh signifikan terhadap refurn saham dengan nilai signifikan 0,076;
dividend payout ratio tidak berpengaruh signifikan terhadap return saham dengan
nilai signifikan 0,525; beta saham berpengaruh signifikan terhadap refurn saham
dengan nilai signifikan 0,001.

Kata Kunci : return on equity, growth, dividend payout ratio, beta, return saham
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ABSTRACT

This research was conducted to analyze the effect of Return on Equity,
Growth, Dividend Payout Ratio, and Beta on Stock Return using data of 15
manufacture companies registered in Indonesian Stock Exchange.

Samples were taken using purposive sampling technique. Data were
obtained from the website of Indonesian Stock Exchange, IDX Corner of
Muhammadiyah University of Yogyakarta, and Indonesian Capital Market
Directory (ICMD). Data were analyzed using multiple linear regressions. In
addition, classical assumption test including normality test, multicollinearity test,
heteroskedastisity test, and autocorrelation test were also used.

The research has shown that return on equity significantly affects on stock
return with significance value 0.005, growth does not affect significantly on stock
return with significance value 0.076, dividend payout ratio does not affect
significantly on stock return with significance value 0.525, stock’s beta affects
significantly on stock return with significance value 0.001.

Keywords: return on equity, growth, dividend payout ratio, beta, stock return
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