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ABSTRACT

The purpose of this study is to obtain empirical evidence whether ROA
partially influences stock returns, DER partially influences stock returns, EPS
partially influences stock returns, Oil prices partially influence stock returns,
Exchange values partially affect stock returns and Interest rates partially affect
stock returns. The population in this study is a company registered in the mining
sector that is consistent during the 2014-2017 period. The sample is taken by
probability sampling technique. Probability sampling is a technique of
determining samples where members of a sample must meet certain criteria. The
results of the data are processed with Eviews. The study shows that ROA has a
significant positive direction on stock returns, DER has a significant negative
influence on stock returns, EPS has a significant positive direction on stock
returns, oil prices have no influence on stock returns, exchange rates have a
significant negative influence stock returns and interest rates have a significant
negative influence on stock returns.

Keywords: ROA, DER, EPS Oil Price, Exchange Rate, Interest Rate and Stock
Return.
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ABSTRAK

Tujuan penelitian ini untuk mendapatkan bukti empiris apakah ROA secara
parsial berpengaruh terhadap return saham, DER secara parsia berpengaruh
terhadap return saham, EPS secara parsial berpengaruh terhadap return saham,
Harga Minyak secara parsial berpengaruh terhadap return saham, Nila Tukar
secara parsia berpengaruh terhadap return saham dan Suku Bunga secara parsial
berpengaruh terhadap return saham. Populasi dalam studi ini adalah perusahaan
yang terdaftar di sektor pertambangan yang konsisten selama periode 2014-2017.
Sampel diambil dengan teknik probability sampling. Probability sampling adalah
teknik penentuan sampel dimana anggota sampel harus memenuhi kriteria
tertentu. Hasil data diolah dengan Eviews. Hasil studi menunjukkan bahwa ROA
memiliki arah pengaruh positif signifikan terhadap return saham, DER memiliki
arah pengaruh negatif signifikan terhadap return saham, EPS memiliki arah
pengaruh positif signifikan terhadap return saham, harga minyak tidak memiliki
pengaruh terhadap return saham, nilai tukar memiliki arah pengaruh negatif
signifikan terhadap return saham dan suku bunga memiliki arah pengaruh negatif
signifikan terhadap return saham.

Kata Kunci : ROA, DER, EPS, Harga Minyak, Nilai Tukar, Suku Bunga dan
Return Saham.
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