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ABSTRAK 

 

PENGARUH RETURN ON EQUITY, PRICE EARNING RASIO DAN 

PRICE BOOK VALUE TERHADAP RETURN SAHAM PADA SEKTOR 

INDUSTRI OTOMOTIF DI BURSA EFEK INDONESIA  

PERIODE 2018-2022 

 

Oleh : 

Muhammad Syakur Amarudin 

NPM : 203402516331 

 

Tugas Akhir, di bawah Bimbingan Beureukat, S.E., M.Si. 

 

Penelitian ini bertujuan untuk menganalisis pengaruh Return on Equity, Price 

Earning Rasio, dan Price Book Value Terhadap Return Saham pada Sektor 

industri otomotif yang terdaftar di Bursa Efek Indonesia periode tahun 2018-2022. 

Jenis penelitian ini adalah Data Sekunder dengan menganalisis laporan keuangan 

data triwulanan dan anual report 11 sampel perusahaan sehingga menjadi 220 

sampel. Penelitian ini menggunakan Return on Equity, Price Earning Rasio, dan 

Price Book Value sebagai variabel bebas dan return saham sebagai variabel 

terikat. Pengolahan data mempergunakan tiga model dan tiga uji, dimana 

menunjukkan hasil Fixed Effect Model yang dipergunakan untuk analisis data. 

Hasil penelitian menunjukkan Return on Equity berpengaruh positif dan 

signifikan terhadap Return Saham di Industri Otomotif,  Price Earning Ratio 

berpengaruh positif dan signifikan terhadap Return Saham di Industri Otomotif 

serta  Price to Book Value berpengaruh positif dan signifikan terhadap Return 

Saham di Industri Otomotif. Disimpulkan semua hipotesis diterima. 

 

Kata Kunci : Return On Equity, Price Earning Rasio, Price Book Value, Return 

Saham 
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ABSTRACT 

 

THE INFLUENCE OF RETURN ON EQUITY, PRICE EARNING RATIO, 

AND PRICE BOOK VALUE ON STOCK RETURN IN THE AUTOMOTIVE 

INDUSTRY SECTOR ON THE INDONESIA STOCK EXCHANGE PERIOD 

2018-2022 

 

By: Muhammad Syakur Amarudin  

Student ID: 203402516331 

Final Project, under the Supervision of Beureukat, S.E., M.Si. 

 

This study aims to analyze the influence of Return on Equity, Price Earning Ratio, 

and Price Book Value on Stock Returns in the automotive sector listed on the 

Indonesia Stock Exchange during the period 2018-2022. This type of research is 

secondary data analysis, analyzing quarterly financial reports and annual reports 

of 11 sample companies, resulting in 220 samples. The study employs Return on 

Equity, Price Earning Ratio, and Price Book Value as independent variables and 

stock returns as the dependent variable. Data processing utilizes three models and 

three tests, indicating the results of the Fixed Effect Model used for data analysis. 

The research findings indicate that Return on Equity has a positive and significant 

effect on Stock Returns in the Automotive Industry, Price Earning Ratio has a 

positive and significant effect on Stock Returns in the Automotive Industry, and 

Price to Book Value has a positive and significant effect on Stock Returns in the 

Automotive Industry. It is concluded that all hypotheses are accepted. 

Keywords: Return On Equity, Price Earning Ratio, Price Book Value, Stock 

Returns 
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