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ABSTRAK

Penelitian ini bertujuan untuk menganalisis secara empiris mengenai pengaruh
kinerja keuangan terhadap return saham pada perusahaan lembaga pembiayaan yang
terdaftar di Bursa Efek Indonesia pada tahun 2010 — 2013. Return saham diukur
dengan menggunakan rasio keuangan. Sedangkan kinerja keuangan perusahaan
diukur dengan menggunakan Debt To Equity Ratio, Earning Per Share, Price
Earning Ratio, dan Price Book Value.

Populasi® penelitian .ini" adalah data laporan keuangan perusahaan lembaga
pembiayaan yang terdaftar di Bursa Efek Indonesia pada tahun 2010 — 2013. Teknik
pengambilan sampel dilakukan dengan menggunakan metode purposive sampling,
dimana sampel yang diperoleh adalah sebanyak 10 perusahaan. Metode analisis data
yang digunakan dalam penelitian ini adalah analisis regresi linear berganda.

Hasil pengujian membuktikan bahwa Earning Per Share (X;) berpengaruh
signifikan terhadap return saham. Dan Debt To Equity Ratio (X3), Price Earning
Ratio (Xs3) dan Price Book Value (X4) tidak berpengaruh terhadap return saham.

Kata kunci: Return saham, Debt To Equity Ratio, Earning Per Share, Price Earning
Ratio, dan Price Book Value.
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ABSTRACT

This study aims to analyze empirically the effect of the financial performance
of the stock return on firm financial institutions listed in the Indonesia Stock
Exchange in 2010 - 2013. Return stock is measured using financial ratios. While the
company's financial performance is measured by using a Debt To Equity Ratio,
Earnings Per Share,.Price Earning Ratio and Price Book Value.

The 'study population was the company's financial report data financial
institutions listed 'in-the Indonesia Stock Exchange in 2010 - 2013. The sampling
technique was done by using purposive sampling method, where samples are
obtained as many as 10 companies. Data analysis method used in this research is
multiple linear regression analysis.

The test results prove that the Earning Per Share (X2) significantly affects
stock returns. And Debt To Equity Ratio (X1), Price Earning Ratio (X3) and Price
Book Value (X4) has no effect on stock returns.

Keywords: Return stocks, Debt To Equity Ratio, Earnings Per Share, Price Earning
Ratio and Price Book Value.
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