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ABSTRAK 

Penelitian ini bertujuan untuk menganalisis pengaruh EPS terhadap return saham, 

menganalisis pengaruh DPR terhadap return saham, menganalisis pengaruh struktur 

modal terhadap return saham, menganalisis pengaruh profitabilitas terhadap return 

saham, menganalisis pengaruh inflasi terhadap return saham, menganalisis pengaruh 

suku bunga terhadap return saham, dan menganalisis pengaruh kurs terhadap return 

saham. Sampel dalam penelitian sebanyak 13 perusahaan selama 4 tahun, sehingga 

diperoleh 52 observasi. Teknik analisis data menggunakan analisis regresi berganda. 

Hasil analisis menunjukkan bahwa EPS berpengaruh positif, namun tidak signifkan 

terhadap return saham. DPR berpengaruh positif, namun tidak signifkan terhadap return 

saham. Struktur modal yang diproksikan dengan DER berpengaruh negatif dan signifkan 

terhadap return saham. Profitabilitas yang diproksikan dengan ROE berpengaruh positif 

dan signifkan terhadap return saham. Inflasi berpengaruh negatif namun tidak  signifkan 

terhadap return saham. Suku bunga berpengaruh positif namun tidak  signifkan terhadap 

return saham. Kurs berpengaruh positif namun tidak  signifkan terhadap return saham. 

Kata kunci: Return Saham, EPS, DPR, DER, ROE, Inflasi, Suku Bunga, Kurs 
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ABSTRACT    

This study aims to analyze the influence of EPS on stock returns, analyze the 

influence of DPR on stock returns, analyze the influence of capital structure on stock 

returns, analyze the influence of profitability on stock returns, analyze the influence of 

inflation on stock returns, analyze the influence of interest rates on stock returns, and 

analyze the influence of exchange rates on stock returns. The sample in the study 

consisted of 13 companies over 4 years, resulting in 52 observations. The data analysis 

technique used multiple regression analysis. The results of the analysis indicate that EPS 

has a positive but not significant effect on stock returns. DPR has a positive but not 

significant effect on stock returns. Capital structure proxied by DER has a negative and 

significant effect on stock returns. Profitability proxied by ROE has a positive and 

significant effect on stock returns. Inflation has a negative but not significant effect on 

stock returns. Interest rates have a positive but not significant effect on stock returns. 

Exchange rates have a positive but not significant effect on stock returns. 

Keywords:  Stock Returns, EPS, DPR, DER, ROE, Inflation, Interest Rates, Exchange 

Rates 
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