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ABSTRAK

Tujuan penelitian ini adalah untuk mengetahui adanya pengaruh return on
asset, debt to equity ratio, dan earning per share terhadap return saham. Metode
pengumpulan data menggunakan data sekunder yang bersumber dari laporan
tahunan atau laporan keuangan perusahaan yang telah dipublikasikan oleh
Perusahaan Sektor Industri Dasar dan Kimia yang terdaftar di Indeks Saham
Syariah Indonesia yang ada di Bursa Efek Indonesia periode 2014-2019.
Pengambilan sampel menggunakan purposive sampling. Data dianalisis dengan
analisis regresi linier berganda. Hasil analisis penelitian ini adalah return on asset
berpengaruh positif terhadap return saham, debt to equity ratio dan earning per
share tidak berpengaruh terhadap return saham.

Kata kunci: Return on Asset, Debt to Equity Ratio, Earning per Share, Return
Saham
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AN ANALYSIS OF THE EFFECT OF RETURN ON ASSET, DEBT TO
EQUITY RATIO, AND EARNING PER SHARE ON STOCK RETURNS

(An Empirical Study of Basic Industry and Chemical Companies Registered in
The Indonesia Sharia Stock Index and Indonesia Stock Exchange in the period of
2014-2019)

Nurbety Ismi Anggadewi
Universitas Muhammadiyah Purwokerto
nurbety.ismi@gmail.com

Suryo Budi Santoso
Universitas Muhammadiyah Purwokerto
suryobs@gmail.com

ABSTRACT

The research objective was to analyze the effect of return on asset, debt to equity
ratio, and earning per share on stock returns. The data were collected by using
secondary data on annual reports or financial reports that had been published by
basic and chemical industry companies registered in Indonesia Sharia Stock
Index and Indonesia Stock Exchange in the period of 2014-2019. Sampling using
purposive sampling method. Analysis used multiple linear regressions. The
research data passed the classic assumption test. The result showed that return on
asset had a positive significant effect on stock returns, whereas, debt to equity
ratio, and earning per share have no effect on stock returns.

Keyword: Return on Asset, Debt to Equity Ratio, Earning per Share, Stock
Returns
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