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ABSTRAK  

Penelitian ini dilakukan untuk mengetahui pengaruh Return on Equity, Price 

Earning Ratio, Debt to Equity Ratio dan Price to Book Value terhadap Return 

Saham. Objek penelitian yang digunakan ialah perusahaan manufaktur sub sektor 

makanan dan minuman yang terdaftar di Bursa Efek Indonesia (BEI) periode 

2016-2019. Teknik pengambilan sampel peneliti menggunakan teknik Purposive 

Sampling, sehingga diperoleh jumlah sampel sebanyak 11 perusahaan dari 20 

perusahaan. Metode analisis yang digunakan adalah analisis regresi linier 

berganda dengan SPSS Versi 25. Berdasarkan hasil uji hipotesis menunjukkan 

bahwa Return on Equity, Price Earning Ratio, Debt to Equity Ratio dan Price to 

Book Value secara simultan berpengaruh signifikan terhadap Return Saham. 

Sedangkan secara Parsial Return on Equity dan Price to Book Value berpengaruh 

signifikan, tetapi Price Earning Ratio dan Debt to Equity Ratio tidak berpengaruh 

signifikan terhadap Return Saham.  

Kata Kunci : Return on Equity, Price Earning Ratio, Debt to Equity Ratio, Price 

to book Value, dan Return Saham.  
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ABSTRACT 

This research was conducted to determine the effect of Return on Equity, Price 

Earning Ratio, Debt to Equity Ratio and Price to Book Value on Stock Return. 

The research object used is a food and beverage sub-sector manufacturing 

company listed on the Indonesia Stock Exchange (IDX) for the 2016-2019 period. 

The sampling technique used by the researcher was the purposive sampling 

technique, in order to obtain a sample of 11 companies from 20 companies. The 

analytical method used is multiple linear regression analysis with SPSS Version 

25. Based on the results of hypothesis testing, it shows that Return on Equity, 

Price Earning Ratio, Debt to Equity Ratio and Price to Book Value 

simultaneously have a significant effect on Stock Return. While the Partial Return 

on Equity and Price to Book Value have a significant effect, but Price Earning 

Ratio and Debt to Equity Ratio have no significant effect on Stock Return. 

Keywords: Return on Equity, Price Earning Ratio, Debt to Equity Ratio, Price to 

book Value, and Stock Return. 

 

 

 

 

 

 


