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ABSTRAK

Willy Novianto Thomas, 2011; Pengaruh Earning Per Share (EPS), Price
Earning Ratio (PER), dan Debt to Equity Ratio (DER) Terhadap Return Saham
Perusahaan Sektor Pertambangan Yang Terdaftar Pada Bursa Efek Indonesia
(BEI) Periode 2005-2009. Program Studi S1 Manajemen, Jurusan Manajemen,
Fakultas Ekonomi, Universitas Negeri Jakarta.

Skripsi ini ditulis untuk memenuhi salah satu persyaratan
mendapatkan gelar sarjana ekonomi pada Fakultas Ekonomi, Universitas Negeri
Jakarta. Dalam penelitian ini, diteliti pengaruh variabel Earning Per Share, Price
Earning Ratio, dan Debt to Equity Ratio sebagai variabel bebas terhadap return
saham sebagai variabel terikat pada perusahaan sektor pertambangan BEI dengan
periode penelitian mulai tahun 2005 sampai dengan tahun 2009. Metode analisis
menggunakan regresi data panel, pemilihan modelnya adalah dengan
menggunakan model panel common effect. Hasil dari penelitian ini menunjukkan
bahwa secara simultan variabel Earning Per Share, Price Earning Ratio, dan Debt
to Equity Ratio berpengaruh signifikan terhadap return saham. Secara parsial
Price Earning Ratio berpengaruh positif dan signifikan, sedangkan Earning Per
Share dan Debt to Equity Ratio berpengaruh positif tetapi tidak signifikan
terhadap return saham.

Kata kunci: Return Saham, Earning Per Share, Price Earning Ratio, Debt to
Equity Ratio.



ABSTRACT

Willy Novianto Thomas, 2011; The Effect of Earning Per Share (EPS),
Price Earning Ratio (PER), and Debt to Equity Ratio (DER) to Stock Return on
Mining Companies in Indonesia Stock Exchange 2005-2009. Management
Bachelor Degree Study Program, Department of Management, Faculty of
Economics, Universitas Negeri Jakarta.

This report was written to fulfill a requirement to get degree in economics
at the Faculty of Economics, Universitas Negeri Jakarta. This research try to
examine the effect of Earning Per Share, Price Earning Ratio, and Debt to Equity
Ratio to stock return on mining sector companies in Indonesia Stock Exchange
with length period from 2005 until 2009. Panel regression was used with
common effect model as the chosen model of this study. The results show that
simultaneously; Earning Per Share, Price Earning Ratio, and Debt to Equity
Ratio have a significant relationship toward stock return. Partially; Price Earning
Ratio have a significant and positive effect toward stock return, while Earning Per
Share and Debt to Equity Ratio have no significant and positive effect toward
stock return.

Key words: Stock Return, Earning Per Share, Price Earning Ratio, Debt to
Equity Ratio.
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