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PENGARUH EARNING PER SHARE, PRICE EARNING RATIO DAN 

DEBT TO EQUITY RATIO TERHADAP RETURN SAHAM 

PERUSAHAAN CONSUMERS GOODS 2017 – 2020 YANG TERDAFTAR 

DI BURSA EFEK INDONESIA. 

 

ABSTRAK: 

Tujuan penelitian ini untuk mengetahui bagaimana pengaruh antara 

earning per share, price earning ratio dan Debt to Equity Ratio terhadap return 

saham pada perusahaan consumer goods periode 2017-2020. Populasi dalam 

penelitian ini adalah 54 perusahaan consumer goods yang terdaftar di Bursa Efek 

Indonesia (BEI) periode 2017 – 2020 dan di tentukan dengan metode purposive 

sampling sehingga diperoleh sebanyak 14 perusahaan sampel. Metode 

pengumpulan data yang digunakan yaitu diperoleh dengan mengakses situs 

www.idx.co.id dan alasan pemilihan BEI sebagai sumber pengambilan data 

dikarenakan BEI merupakan satu-satunya bursa efek terbesar dan representatif di 

Indonesia. Teknik analisis data yang digunakan dalam penelitian ini regresi data 

panel dan pengujian hipotesis secara parsial dengan menggunakan SPSS 25. 

 

 
Hasil analisis menunjukkan bahwa secara parsial Earnig Per Share,Price 

Earning Ratio dan Debt to Equty Ratio berpengaruh positif signifikan terhadap 

Return Saham pada Perusahaan Consumer Goods yang terdaftar di Bursa Efek 

Indonesia Periode 2017-2020. 

Kata kunci : Earning Per Share, Price Earning Ratio, Debt to Equity Ratio 
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EFFECT EARNING PER SHARE, PRICE EARNING RATIO DAN DEBT 

TO EQUITY RATIO TO RETURN OF SHARE COMPANIES CONSUMERS 

GOODS 2017 – 2020 REGISTERED IN INDONESIA STOCK EXCHANGE 

 
ABSTRACT 

The purpose of this study was to determine how the effect of Earning per Share, 

Price Earning Ratio and Debt to Equity Ratio on stock returns in consumer 

goods companies for the period 2017-2020. The population in this study were 54 

consumer goods companies listed on the Indonesia Stock Exchange (IDX) for the 

period 2017 - 2020 and were determined by the purposive sampling method so 

that there were 14 sample companies.The data collection method used was 

obtained by accessing the website www.idx.co.id and the reason for choosing the 

IDX as the source of data collection because the IDX is the largest and only 

representative stock exchange in Indonesia. The data analysis technique used in 

this study was panel data regression and partial hypothesis testing using SPSS 

25. 

 

The analysis results show that partially Earning per Share, Price Earning 

Ratio and Debt to Equity Ratio have a significant positive effect on Stock Returns 

in Consumer Goods Companies listed on the Indonesia Stock Exchange for the 

2017-2020 Period. 

Keyword : Earning Per Share, Price Earning Ratio,Debt to Equity Ratio 
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