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ABSTRAK 

 

Rudyansyah Fadil AlZuhra. 202010315081. Pengaruh Earning Per Share 

(EPS), Price Earning Ratio (PER), Return On Equity (ROE), dan Debt to Equity 

Ratio (DER) Terhadap Return Saham (Studi Empiris Pada Perusahaan Manufaktur 

Sektor Makanan dan Minuman Yang Terdaftar di BEI). 

Penelitian ini bertujuan untuk menguji apakah adanya pengaruh earning per 

share, price earning ratio, return on equity, dan debt to equity ratio terhadap return 

saham khususnya pada Perusahaan manufaktur sektor makanan dan minuman. 

Metode yang digunakan pada penelitian ini adalah metode penelitian kuantitatif dan 

data yang dipergunakan adalah data sekunder. Populasi dan sampel yang digunakan 

penelitian ini adalah Perusahaan manufaktur sektor makanan dan minuman yang 

terdaftar di Bursa Efek Indonesia tahun 2019 - 2022. Teknik pengambilan sampel 

dilakukan menggunakan teknik purposive sampling yang menghasilkan sampel 

sebanyak 21 perusahaan dengan 4 tahun pengamatan maka diperoleh 84 sampel 

data yang dipergunakan. Metode analisis data yang digunakan adalah uji analisis 

statistik deskriptif, uji asumsi klasik yang terdiri dari uji normalitas, uji 

multikolinearitas, uji heterokedastisitas, uji autokorelasi, selain itu menggunakan 

uji analisis analisis regresi berganda dan uji hipotesis yang terdiri dari uji koefisien 

determinasi dan uji t . Hasil analisis data menunjukkan bahwa secara parsial earning 

per share berpengaruh positif terhadap return saham, price earning ratio 

berpengaruh positif terhadap return saham, return on equity berpengaruh positif 

terhadap return saham, dan debt to equit ratio tidak memiliki pengaruh terhadap 

return saham. 

 

Kata Kunci: Return Saham, Earning Per Share, Price Earning Ratio, Return On 

Equity, Debt to Equity Ratio. 
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ABSTRACT 

 

Rudyansyah Fadil AlZuhra. 202010315081. The Effect of Earning Per 

Share (EPS), Price Earning Ratio (PER), Return On Equity (ROE), and Debt to 

Equity Ratio (DER) on Stock Returns (Empirical Study of Food and Beverage 

Sector Manufacturing Companies Listed on the IDX). 

This study aims to examine whether there is an effect of earning per share, 

price earning ratio, return on equity, and debt to equity ratio on stock returns, 

especially in food and beverage sector manufacturing companies. The method used 

in this research is quantitative research method and the data used is secondary 

data. The population and samples used in this study are food and beverage sector 

manufacturing companies listed on the Indonesia Stock Exchange in 2019 - 2022. 

The sampling technique was carried out using purposive sampling technique which 

resulted in a sample of 21 companies with 4 years of observation, so 84 data 

samples were obtained. The data analysis method used is descriptive statistical 

analysis test, classical assumption test consisting of normality test, 

multicollinearity test, heteroscedasticity test, autocorrelation test, besides using 

multiple regression analysis analysis test and hypothesis testing consisting of 

determination coefficient test and t test. The results of data analysis show that 

partially earning per share has a positive effect on stock returns, price earning ratio 

has a positive effect on stock returns, return on equity has a positive effect on stock 

returns, and debt to equity ratio have no influence on stock returns. 

 

Keywords: Stock Return, Earning Per Share, Price Earning Ratio, Return On 

Equity, Debt to Equity Ratio.  
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