ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh return on equity, earning per
share, debt to equity ratio, dan operating cash flow terhadap return saham pada
perusahan industri barang konsumsi yang listing di BEI tahun 2015-2017. Variabel
dalam penelitian ini terdiri dari return on equity (X1), earning per share (X2), debt
to equity ratio (X3), operating cash flow (X4) dan return saham (Y). Metode
analisis data menggunakan analisis regresi linear berganda. Teknik pengambilan
sampel yang digunakan dalam penelitian ini adalah teknik purposive sampling.
Sampel dari penelitian ini sebanyak 38 perusahaan. Berdasarkan hasil dari analisis
penelitian ditemukan return on equity dan debt to equity ratio memiliki pengaruh
terhadap return saham, sedangkan earning per share dan operating cash flow tidak
memiliki pengaruh terhadap return saham.

Kata kunci: Return on Equity (ROE), Earning per Share (EPS), Debt to Equity
Ratio (DER), Operating Cash Flow, Return Saham
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ABSTRACT

The purpose of this research is to acknowledge the influence of return on equity,
earning per share, debt to equity ratio, and operating cash flow towards return
stocks to consumption goods industry companies which listed on BEI 2015-2017.
Tha variable of this research consists of return on equity (X1), earning per share
(X2), debt to equity ratio (X3), operating cash flow (X4), and return stocks (Y). The
data analysis method used in this research was multiple linear regression analysis.
The sample collection technique used in this research was purposive sampling. The
sample of this research consists of 38 companies. Based on the result of analysing
the research, it was found that return on equity and debt to equity ratio had
influenced return stocks while earning per share and operating cash flow had not
influence return stocks.

Keywords: Return on Equity (ROE), Earning per Share (EPS), Debt to Equity
Ratio (DER), Operating Cash Flow, Return Stocks.
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