ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Return on Equity (ROE),
Debt to Equity Ratio (DER), Earnings per Share (EPS), dan Price Earnings Ratio
(PER) terhadap Return Saham pada perusahaan LQ45 yang terdaftar di Bursa
Efek Indonesia (BEI) periode tahun 2011-2015. Metode pengambilan sampel
menggunakan metode purposive sampling, sehingga didapatkan total sampel 18
perusahaan yang memenuhi kriteria. Teknik analisis data dalam penelitian ini
menggunakan analisis regresi linear berganda. Sebelum dilakukan analisis regresi
berganda dilakukan uji asumsi klasik. Berdasarkan hasil uji hipotesis
menunjukkan bahwa Debt to Equity Ratio (DER), dan Price Earnings Ratio
(PER) berpengaruh terhadap Return Saham, sedangkan Return on Equity (ROE),
dan Earnings per Share (EPS) tidak berpengaruh terhadap Return Saham.

Kata-kata kunci: return on equity, debt to equity ratio, earnings per share, price
earnings ratio, return saham
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ABSTRACT

The purpose of this research is to find out the influence of Return on Equity
(ROE), Debt to Equity Ratio (DER), Earnings Per Share (EPS), and Price
Earnings Ratio (PER) to the Stock Return at the LQ45 companies which are listed
in the Indonesia Stock Exchange in 2011-2015 periods. The sample collection
technique has been done by using purposive sampling method, so 18 companies
which have met the sample criteria have been obtained. The data analysis method
is using multiple linear regressions analysis. The result of this research has found
that Debt to Equity Ratio (DER), and Price Earnings Ratio (PER) variables have
influence to the Stock Return, meanwhile Return on Equity (ROE), and Earnings
Per Share (EPS) variables do not have influence to the Stock Return.

Keywords: return on equity, debt to equity ratio, earnings per share, price
earnings ratio, stock return
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