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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh pengaruh Sertifikat
Bank Indonesia (SBI), earning per share (EPS), indeks harga saham gabungan
(IHSG), kuala lumpur stock exchange (KLSE), dan return on asset (ROA)
terhadap tingkat pengembalian reksadana saham Objek penelitian ini
menggunakan perusahaan reksadana saham yang terdaftar di Otoritas Jasa
Keuangan. Data yang digunakan yaitu data sekunder berupa Nilai Aktiva Bersih
periode 2015-2018. Teknik pengumpulan data yang digunakan adalah purposive
sampling. Teknik analisis data yang digunakan yaitu statistik deskriptif, uji asumsi
klasik, analisis regresi berganda, uji kecocokan model dan uji hipotesis. Hasil
penelitian menunjukan Sertifikat Bank Indonesia (SBI) berpengaruh terhadap
tingkat pengembalian reksadana saham, bahwa earning per share (EPS) tidak
berpengaruh terhadap tingkat pengembalian reksadana saham, indeks harga saham
gabungan (IHSG) berpengaruh terhadap tingkat pengembalian reksadana saham,
kuala lumpur stock exchange (KLSE) tidak berpengaruh terhadap tingkat
pengembalian reksadana saham, return on asset (ROA) tidak berpengaruh
terhadap tingkat pengembalian reksadana saham.

Kata kunci: Sertifikat Bank Indonesia (SBI), earning per share (EPS), indeks
harga saham gabungan (IHSG), kuala lumpur stock exchange (KLSE), dan return
on asset (ROA), Tingkat pengembalian reksadana saham.
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ABSTRACT

This study aims to analyze the effect of the influence of Bank Indonesia
(SBI), earnings per share (EPS), the composite price index (IHSG), the Kuala
Lumpur stock exchange (KLSE), and return on assets (ROA) on the level of stock
mutual funds. using a share mutual fund company registered with the Financial
Services Authority. The data used are secondary data in the form of Net Asset
Value for the 2015-2018 period. The data technique used was purposive
sampling. The data analysis technique used is descriptive statistics, classic
assumption test, multiple regression analysis, suitability test and hypothesis
testing. The results showed that Bank Indonesia Certificates (SBI) had an effect
on the level of increase in equity funds, that earnings per share (EPS) had no
effect on the rate of increase in equity funds, the composite stock price index
(IHSG) had an effect on the level of increase in equity funds, Kuala Lumpur Stock
Exchange ( KLSE) has no effect on the level of equity mutual funds increase,
return on assets (ROA) has no effect on the level of effect of stock mutual funds

Keywords: Bank Indonesia Certificate (SBI), earning per share (EPS), composite
stock price index (IHSG), Kuala Lumpur Stock Exchange (KLSE), and
Return on Assets (ROA), Return on Equity Mutual Funds.
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