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ABSTRAK 

Tujuan dari penelitian ini yaitu untuk mengetahui pengaruh rasio 

profitabilitas terhadap return saham, pengaruh rasio leverage terhadap return 

saham, pengaruh nilai pasar terhadap return saham, pada perusahaan sektor 

pertambangan di Bursa Efek Indonesia (BEI) periode 2015-2019. Metode 

pengumpulan data yang digunakan dalam penelitian ini berupa dokumentasi dan 

studi Pustaka. Teknik pengambilan sampel menggunakan metode purposive 

sampling, dengan jumlah sampel sebanyak 28 perusahaan. Hasil pengujian 

hipotesis pada penelitian ini menunjukkan hasil secara parsial Debt to Equity Ratio 

(DER) serta Price Book Value (PBV) berpengaruh terhadap Return Saham, 

sedangkan Return On Assets (ROA) secara parsial tidak berpengaruh terhadap 

Return Saham. Hasil penelitian ini juga menunjukkan secara simultan bahwa 

Return On Assets (ROA), Debt to Equity Ratio (DER) dan Price Book Value (PBV) 

berpengaruh terhadap Return Saham. 

 

Kata Kunci : Return Saham, Profitabilitas, Leverage dan Nilai Pasar. 
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ABSTRACT 

The purpose of this study is to determine the effect of Profitability, Leverage 

and Market Value on Stock Return in mining sector companies on the Indonesia 

Stock Exchange (IDX) for the 2015-2019 period. The data collection method used 

in this research is in the form of documentation and literature study. The sampling 

technique used purposive sampling method, with a total sample of 28 companies. 

The results of hypothesis testing in this study shows the partial results of Debt to 

Equity Ratio (DER) and Price Book Value (PBV) which have an effect on Stock 

Return, while Return On Assets (ROA) partially has no effect on Stock Return. The 

results of this study also show simultaneously that Return On Assets (ROA), Debt 

to Equity Ratio (DER) and Price Book Value (PBV) have an effect on Stock Return. 
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