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ABSTRACT

Muhammad Husin Haikal (2025). The Effect of Dividend Payout Ratio,
Dividend Yield, Debt to Equity Ratio, Return on Equity, and Stock Volatility on
Stock Returns (Study on Oil, Gas, & Coal Subsector Companies Listed on the
IDX during the period 2021 to 2023. Advisor: Fahmi Roy Dhalimunthe, SE, MM,
Ak.

This study aims to examine and analyze the effect of the Dividend Payout
Ratio, Dividend Yield, Debt to Equity Ratio, Return on Equity, and Stock Volatility
on Stock Returns in oil, gas & coal subsector companies listed on the Indonesia
Stock Exchange (IDX) during the 2021-2023 period. The independent variables in
this study are the Dividend Payout Ratio, Dividend Yield, Debt to Equity Ratio,
Return on Equity, and Stock Volatility, while the dependent variable is Stock
Returns.

The population of this study includes all companies in the oil, gas & coal
subsector listed on the IDX, totaling 82 companies. The sampling technique used
was purposive sampling, based on specific criteria, resulting in 18 companies as
the research sample. The data analysis method employed in this study is multiple
linear regression analysis.

The results indicate that the Dividend Payout Ratio has a positive and
significant effect on Stock Returns. Meanwhile, the Dividend Yield, Debt to Equity
Ratio, Return on Equity, and Stock Volatility do not have a significant effect on
Stock Returns.

Keywords: Stock Return, Dividend Payout Ratio, Dividend Yield, Debt to Equity
Ratio, Return on Equity, Stock Volatility
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ABSTRAK

Muhammad Husin Haikal (2025). Pengaruh Dividend Payout Ratio, Dividend
Yield, Debt to Equity Ratio, Return on Equity, dan Volatilitas Saham terhadap
Return Saham Studi Pada Perusahaan Subsektor Oil, Gas & Coal yang
Terdaftar di BEI 2021-2023). Pembimbing: Fahmi Roy Dhalimunthe, SE, MM,
Ak.

Penelitian ini bertujuan untuk menguji dan menganalisis pengaruh Dividend
Payout Ratio, Dividend Yield, Debt to Equity Ratio, Return on Equity, serta
Volatilitas Saham terhadap Return Saham pada perusahaan subsektor Oil, Gas &
Coal yang terdaftar di Bursa Efek Indonesia (BEI) periode 2021-2023. Variabel
independen dalam penelitian ini adalah Dividend Payout Ratio, Dividend Yield,
Debt to Equity Ratio, Return on Equity, dan Volatilitas Saham. Sedangkan variabel
dependen yang digunakan adalah Return Saham.

Populasi dalam penelitian ini adalah seluruh perusahaan subsektor Oil, Gas
& Coal yang terdaftar di BEI sebanyak 82 perusahaan. Pengambilan sampel
menggunakan teknik purposive sampling, yaitu berdasarkan kriteria tertentu
sehingga diperoleh sebanyak 18 perusahaan sebagai sampel. Teknik analisis data
yang digunakan dalam penelitian ini adalah analisis regresi linier berganda.

Hasil penelitian menunjukkan bahwa Dividend Payout Ratio berpengaruh
positif dan signifikan terhadap Return Saham. Sedangkan Dividend Yield, Debt to
Equity Ratio, Return on Equity, dan Volatilitas Saham tidak berpengaruh signifikan
terhadap Return Saham.

Kata Kunci: Return Saham, Dividend Payout Ratio, Dividend Yield, Debt to
Equity, Return on Equity, Volatilitas Saham
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