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ABSTRAK 

 

PENGARUH RETURN ON EQUITY, PRICE EARNING RASIO DAN 

TINGKAT SUKU BUNGA TERHADAP RETURN SAHAM PADA 

SEKTOR INDUSTRI BARANG KONSUMSI DI BEI PERIODE 2019-2021 

 
 

Oleh : 

 
Abdul Rahman 

 
NPM : 193402516005 

 

 
 

Tugas Akhir, dibawah bimbingan Ibu Dr. Muhani, S.E.,M.Si.M. 

 

 
 

Penelitian ini dilakukan untuk menganalisis pengaruh Return On Equity, 

Price Earning Rasio, dan Tingkat Suku Bunga secara parsial terhadap Return 

Saham. Metode analisis yang digunakan dalam penelitian ini adalah analisis data 

panel yang memadukan data cross section dan time series yang diolah 

menggunakan program aplikasi Eviews 10 akan digunakan untuk membantu 

proses analisis. Hasil penelitian ini menunjukkan bahwa ROE tidak berpengaruh 

signifikan terhadap return saham, PER berpengaruh positif dan signifikan terhadap 

return saham, dan Tingkat Suku Bunga tidak berpengaruh terhadap return saham. 

 
 

Kata Kunci : Return On Equity, Price Earning Rasio, Tingkat Suku Bunga, Return 

Saham 



 

ABSTRACT 

 
THE INFLUENCE OF RETURN ON EQUITY, PRICE EARNING RATIO 

AND INTEREST RATE ON STOCK RETURN IN THE CONSUMPTION 

GOODS INDUSTRIAL SECTOR AT THE IDX 2019-2021 PERIOD 

 

 
By : Abdul Rahman 

NPM 193402516128 

 

 
 

Final Project, under the guidance of Dr. Muhani, S.E.,M.Si.M. 

 
This research was conducted to analyze the effect of Return On Equity, 

Price Earning Ratio, and Interest Rates partially on Stock Returns. The analytical 

method used in this research is panel data analysis which combines cross section 

and time series data which is processed using the Eviews 10 application program 

which will be used to assist the analysis process. The results of this study indicate 

that ROE has no significant effect on stock returns, PER has a positive and 

significant effect on stock returns, and interest rates have no effect on stock 

returns. 

 
 

Keywords: Return On Equity, Price Earning Rasio, interest rate and Return 

assistance 
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