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ABSTRAK

Amalia Firdaus. Pengaruh Debt to Equity Ratio, Return on Equity, dan Earning
Per Share terhadap Return Saham.

Tujuan dari penelitian ini yaitu untuk mengetahui apakah terdapat pengaruh antara
Debt to Equity Ratio (DER), Return on Equity (ROE), dan Earning Per Share
(EPS) terhadap Return Saham. Populasi dalam penelitian ini adalah perusahaan
sektor barang konsumen primer yang terdaftar di Bursa Efek Indonesia (BEI)
tahun 2021 sebanyak 98 perusahaan, dengan teknik pengambilan sampel non
probability sampling berupa purposive sampling sebanyak 69 perusahaan, karena
dilakukannya outlier data sehingga total data sebanyak 64 data. Teknik analisis
yang digunakan yaitu analisis statistik deskriptif, uji persyaratan analisis (uji
normalitas  dan  lineartitas), uji  asumsi  klasik  (multikolinearitas,
heteroskedastisitas, dan autokorelasi), analisis regresi linear berganda, dan uji
hipotesis (uji t, uji f, dan uji koefisien determintasi) dengan menggunakan
software Statistical Package for the Social Sciences (SPSS). Hasil dari penelitian
ini yaitu secara parsial DER dan EPS tidak berpengaruh terhadap refurn saham,
ROE berpengaruh terhadap return saham, sedangkan DER, ROE, dan EPS secara
bersamaan berpengaruh terhadap return saham.

Kata kunci: Return saham, DER, ROE, dan EPS



ABSTRACT

Amalia Firdaus. The Effect of Debt to Equity Ratio, Return on Equity, and
Earning Per Share on Stock Returns.

The purpose of this study is to find out there are influence between the Debt to
Equity Ratio (DER), Return on Equity (ROE), and Earning Per Share (EPS) on
Stock Returns. The population at this study is consumer non-cyclicals sector who
listed at the Indonesia Stock Exchange (IDX) in 2021 with total 98 companies,
using a non-probability sampling technique in the form of purposive sampling of
69 companies, due to outlier data so the total data are 64 datas. The analysis
technique used is descriptive statistical analysis, requirements analysis test
(normality and linearity test), classical assumption test (multicollinearity,
heteroscedasticity, and autocorrelation), multiple linear regression analysis, and
hypothesis test (t test, f test, and coefficient of determination test ) using the
Statistical Package for the Social Sciences (SPSS) software. The results of this
study are that partially DER and EPS have no effect on stock returns, ROE has an
effect on stock returns, while DER, ROE, and EPS simultaneously have an effect
on stock returns.

Keywords: Stock return, DER, ROE, and EPS
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