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ABSTRAK

Dalam penelitian ini membahas tentang analisis pengaruh Earning Per
Share, Return On Equity, Price Earning Ratio, dan Debt To Equity Ratio terhadap
Return Saham pada perusahaan Manufaktur subsektor Otomotif & Komponen
yang terdaftar di Bursa Efek Indonesia (BEI). Tujuan penelitian ini untuk melihat
besarnya pengaruh Earning Per Share, Return On Equity, Price Earning Ratio,
dan Debt To Equity Ratio terhadap Return Saham perusahaan Manufaktur
subsektor Otomotif & Komponen.

Penelitian ini dilaksanakan di PT Bursa Efek Indonesia (BEI). Waktu
penelitian yang dilaksanakan mulai bulan Februari — Juli 2021, penelitian ini
merupakan penelitian dengan metode purposive sampling. Penelitian ini melalui
data sekunder dan analisis regresi data panel dengan tingkat signifikansi 0.05 dan
mengaplikasikan software Eviews 11. Hasil dari penelitian menyatakan bahwa
Earning Per Share, Return On Equity, Price Earning Ratio, dan Debt To Equity
Ratio terhadap Return Saham. Secara parsial, nilai Earning Per Share tidak
berpengaruh signifikan dan negatif terhadap return saham, nilai Return On Equity
berpengaruh signifikan dan positif terhadap return saham, nilai Price Earning
Ratio tidak berpengaruh signifikan dan positif terhadap return saham, dan Debt
To Equity Ratio tidak berpengaruh signifikan dan negatif terhadap return saham.

Kata kunci: Earning Per Share, Return On Equity, Price Earning Ratio,
Debt To Equity Ratio, dan Return Saham.

viii



ABSTRACTION

In this study discussed about the analysis of the influence of Earning Per
Share, Return On Equity, Price Earning Ratio, and Debt To Equity Ratio on
Share Return in Automotive & Component Subsector Manufacturing Companies
listed on the Indonesia Stock Exchange (IDX). The purpose of this study is to see
the magnitude of the influence of Earning Per Share, Return On Equity, Price
Earning Ratio, and Debt To Equity Ratio on Share Return on Automotive &
Component Subsector Manufacturing Companies.

This research was conducted at the Indonesia Stock Exchange (IDX).
When the research was carried out from February to July 2021, this research was
a research with a purposive sampling method. This research uses secondary data
and panel data regression analysis with a significance level of 0.05 and applies
Eviews 11 software. The results of the sudy state that Earning Per Share, Return
On Equity, Price Earning Ratio, and Debt To Equity Ratio to Stock Return.
Partially, the Earning Per Share value has no significant and negative effect on
the stocks returns, the Return On Equity value has a significant and positive effect
on stock returns, the Price Earning Ratio value has no significant and positive
effect on stock returns, and the Debt To Equity Ratio has no significant and
negative effect on stock returns.

Keywords: Earning Per Share, Return On Equity, Price Earning Ratio
,and Debt To Equity Ratio, and Stock Return.
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