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ABSTRAK 

 

Penelitian ini bertujuan untuk menganalisis seberapa besar pengaruh 

Return On Asset, Earning Per Share, Price Earning Ratio, Debt to Equity Ratio, 

dan Price to Book Value Terhadap Return Saham (Survei Pada Perusahaan yang 

Tercatat Aktif Dalam Index LQ45 di Bursa Efek Indonesia Periode 2013-2015). 

Variabel yang digunakan dalam penelitian ini antara lain return on asset, earning 

per share, price earning ratio, debt to equity ratio, dan price to book value.  

Sampel dipilih dengan metode purposive sampling pada perusahaan yang 

tercatat aktif dalam index LQ45 ditahun 2013-2015 secara berturun-turut, 

sehingga diperoleh 66 sampel. Penelitian ini menggunakan metode analisis 

deskriptif, dan uji regresi linier berganda dengan menggunakan program SPSS 23. 

 Berdasarkan hasil pengujian hipotesis diketahui bahwa return on asset, 

earning per share, price earning ratio, dan debt to equity ratio tidak berpengaruh 

terhadap return saham. Hasil penelitian ini menduga bahwa rasio keuangan 

seperti return on asset, earning per share, price earning ratio, dan debt to equity 

ratio tidak dapat mempengaruhi return saham. Sedangkan price to book value 

berpengaruh terhadap return saham. Hasil ini menduga rasio price to book value 

dapat dipakai oleh investor sebagai acuan untuk melakukan investasi saham agar 

mendapatkan return saham sesuai yang diharapkan. 

 

Kata Kunci: Return On Asset, Earning Per Share, Price Earning Ratio, Debt to 

Equity Ratio, Price to Book Value, dan Return Saham. 
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ABSTRACT 

 

 This study aimed to analyze the Influence of Return On Asset, Earning 

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

against Stock Return (Survey Company Listed Actively in the LQ45 Index on the 

Indonesia Stock Exchange Period 2013-2015). Variables used in this study 

include return on assets, earnings per share, price earnings ratio, debt to equity 

ratio, and price to book value. 

 Samples were selected by random sampling method in 2013-2015 in order 

to obtain 66 samples. This research using descriptive analysis, and multiple linier 

regression using SPSS 23.  

 Based on the results of testing the hypothesis in mind that return on 

asset, earning per share, price earning ratio, and debt to equity ratio has no effect 

on stock return.. The results of this study indicate the ratio of return on assets, 

earnings per share, price earnings ratio, and debt to equity ratio has no effect on 

stock return. While the price for the book value. This result is expected price ratio 

to book value can be used by investor as reference to do. 

 

Key Words: Return On Asset, Earning Per Share, Price Earning Ratio, Debt to 

Equity Ratio, Price to Book Value, and Stock Return. 
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