ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh Earning Per Share (EPS),
Return On Equity (ROE), Current Ratio (CR), Debt to Equity Ratio (DER), Price
Earning Ratio (PER), dan Price to Book Value (PBV) terhadap return saham.
Objek penelitian adalah perusahaan non keuangan yang tergabung dalam indeks
LQ45 di Bursa Efek Indonesia. Data analisis yang digunakan adalah laporan
keuangan tahun 2012-2016 dan harga saham tahun 2011-2016, menggunakan
teknik analisis regresi berganda. Hasil penelitian menunjukkan bahwa secara
simultan terdapat pengaruh yang signifikan antara rasio keuangan terhadap return
saham, sedangkan secara parsial hanya variabel Debt to Equity Ratio (DER) dan
Price Earning Ratio (PER) yang memiliki pengaruh terhadap return saham
sedangkan variabel lain yaitu Earning Per Share (EPS), Return On Equity (ROE),
Current Ratio (CR), dan Price to Book Value (PBV) tidak memiliki pengaruh
terhadap return saham.

Kata kunci : Earning Per Share, Return On Equity, Current Ratio, Debt to Equity
Ratio, Price Earning Ratio, dan Price to Book Value, return saham
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ABSTRACT

The aim of this study is to analyze the effect of Earning Per Share (EPS), Return
On Equity (ROE), Current Ratio (CR), Debt to Equity Ratio (DER), Price Earning
Ratio (PER), and Price to Book Value (PBV) stock returns. The object of this
research is non-financial company incorporated in the index LQ45 of the
Indonesia Stock Exchange. Data analyzed is the financial statements of 2012-2016
and stock prices in 2011-2016, using multiple regression analysis techniques. The
result of research shows that simultant there is significant influence between
financial ratios to stock return, whereas only Debt to Equity Ratio (DER) and
Price Earning Ratio (PER) variable that has influence partially to stock return
while other variables such as Earning Per Share (EPS), Return On Equity (ROE ),
Current Ratio (CR), Debt to Equity Ratio (DER), and Price to Book Value (PBV)
have no effect on stock returns.

Key words : Earning Per Share, Return On Equity, Current Ratio, Debt to Equity
Ratio, Price Earning Ratio, and Price to Book Value, stocks return
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