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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh earning per share, return on
asset, dan return on equity terhadap return saham. Populasi dalam penelitian ini
adalah perusahaan property dan real estate yang terdaftar di Indeks Saham
Syariah Indonesia tahun 2014 - 2017. Teknik pengambilan sampel dalam
penelitian ini dilakukan dengan metode purposive sampling yang menghasilkan
64 sampel selama tahun 2014 — 2017. Penelitian ini menggunakan data sekunder
yang diambil melalui teknik dokumentasi. Metode yang digunakan dalam
penelitian ini yaitu analisis regresi berganda. Hasil penelitian ini membuktikan
bahwa earning per share, return on asset, dan return on equity tidak berpengaruh
terhadap return saham.

Kata kunci: Earning per Share, Return on Asset, Return on Equity, Return

Saham
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THE EFFECT OF EARNING PER SHARE, RETURN ON ASSET
AND RETURN ON EQUITY ON STOCK RETURN

(Case Study on Property and Real Estate Companies Registered in
Indonesian Sharia Stock Index in 2014 - 2017)

Shelawati
Faculty of Economy and Business
Muhammadiyah University of Purwokerto
O4shela@gmail.com

ABSTRACT

This study aimed to examine the effect of earnings per share, return on
assets, and return on equity on stock returns. The population in this study
were property and real estate companies listed on the Indonesia Sharia
Stock Index in 2014 - 2017. The sampling technique used in this study was
purposive sampling method that produced 64 samples during 2014 - 2017.
This study used secondary data taken through documentation techniques.
The method used in this research is multiple regression analysis. The results
of this study prove that earnings per share, return on assets, and return on
equity have no effect on stock returns.

Keywords: Earning per Share, Return on Asset, Return on Equity, Stock

Return
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