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ABSTRAK

Penelitian ini bertujuan untuk mengetahui hubungan antara rasio keuangan perusahaan
terhadap refurn saham pada perusahaan sektor perdagangan yang terdaftar di indeks
PEFINDO25.

Metode yang digunakan adalah metode pengumpulan data menggunakan metode
dokumentasi seperti annual report per tahun perusahaan yang menjadi sampel dalam penelitian
ini. Metode pengambilan sampel menggunakan teknik purposive sampling dengan jumlah
sampel sebanyak 15 perusahaan. Strategi yang digunakan dalam penelitian ini adalah kuantitatif
deskriptif yang dengan metode analisis regresi berganda dan pengujian hipotesis (parsial dan
simultan) dengan aplikasi Eviews 9.0.

Kesimpulannya adalah : Variabel Earning Per Share secara parsial tidak berpengaruh
terhadap return saham., Secara parsial variabel Price Earning Ratio tidak berpengaruh terhadap
return saham., Variabel Price to Book Value secara parsial berpengaruh terhadap return saham.
Hasil uji seluruh variabel earning per share, price earning ratio dan price to book value secara
bersama-sama berpengaruh terhadap return saham.

Kata Kunci : Rasio Keuangan, Earning Per Share, Price Earning Ratio, Price to Book
Value, Return Saham
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THE EFFECT OF EARNING PER SHARE, PRICE EARNING RATIO AND PRICE TO
BOOK VALUE ON SHARE RETURNS IN THE TRADE SECTOR IN PEFINDO25
INDEX 2015 - 2019

ABSTRACT

This study aims to determine the relationship between the company's financial ratios and
stock returns in trading companies listed on the PEFINDOZ25 indeks.

The method used is the method of data collection using documentation methods such as
annual reports of companies that are sampled in this study. The sampling method using
purposive sampling technique with a sample size of 15 companies. The strategy used in this
research is descriptive quantitative with multiple regression analysis methods and hypothesis
testing (partial and simultaneous) with the Eviews 9.0 application.

The conclusion is: The Earning Per Share variable partially has no effect on stock
returns. Partially, the Price Earning Ratio variable has no effect on stock returns., Price to
Book Value variable partially affects stock returns. The test results of all variables of earnings
per share, price earning ratio and price to book value together have an effect on stock returns.

Keywords: Financial Ratios, Earning Per Share, Price Earning Ratio, Price to Book
Value, Stock Return
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