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Abstract 

The purpose of this study was to analyze the effect of dividend payout 

ratio, capital adequacy ratio and firm size on Stock Return banking companies 

listed in Indonesia Stock Exchange period 2007-2015. The population in this 

study based on the criteria, there are only 99 samples were selected using 

purposive sampling method. With independent variables: dividend payout ratio, 

capital adequacy ratio and firm size, as well as dependent variables: the stock 

return. The data used is secondary data in the financial statements and annual 

report and the data analysis method used is multiple linear regression with 

normality test, multicoloniarity, heteroscedasticity test, autocorrelation test, 

determination test, F test and T test. 

The results showed that simultaneous dividend payout ratio, capital 

adequacy ratio and firm size together (simultaneously) effect on stock returns. But 

there are two hypotheses partially having a significant effect on stock returns is 

capital adequacy ratio and firm size, while the hypothesis that the dividend payout 

ratio does not significantly influence stock return. 
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Abstrak 

 Tujuan penelitian ini adalah untuk menganalisa pengaruh dividend payout 

ratio, capital adequacy ratio dan size perusahaan terhadap Return Saham 

perusahaan perbankan yang terdaftar di Bursa Efek Indonesia periode 2007 – 

2015. Populasi dalam penelitian ini berdasarkan kriteria, hanya terdapat 99 sampel 

yang terpilih dengan menggunakan metode purposive sampling. Dengan variabel 

independen : devidend payout ratio, capital adequacy ratio dan size perusahaan, 

serta variabel dependen : return saham. Data yang digunakan adalah data 

sekunder laporan keuangan dan annual report dan metode analisis data yang 

digunakan yaitu uji regresi linier berganda dengan uji normalitas, uji 

multikolonieritas, uji heteroskedastisitas, uji autokorelasi, uji determinasi, uji F 

dan uji T. 

 Hasil penelitian menunjukan bahwa secara simultan dividend payout ratio, 

capital adequacy ratio dan size perusahaan secara bersama-sama (simultan) 

berpengaruh terhadap return saham. Namun secara parsial terdapat dua hipotesis 

yang berpengaruh secara signifikan terhadap return saham yaitu capital adequacy 

ratio dan size perusahaan, sedangkan satu hipotesis yaitu dividend payout ratio 

tidak berpengaruh secara signifikan terhadap return saham. 

Kata Kunci : Dividend Payout Ratio, Capital Adequacy Ratio, Size perusahaan 

dan Return Saham.   
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