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ABSTRAK 

PENGARUH EARNING PER SHARE, RETURN ON EQUITY, DEBT TO 

EQUITY RATIO, DAN PRICE EARNING RATIO TERHADAP RETURN 

SAHAM PADA PERUSAHAAN SEKTOR PERDAGANGAN RETAIL 

YANG TERDAFTAR DI BURSA EFEK INDONESIA PERIODE 2015-2022 

Oleh  : Hani Hartati 

NPM  : 203402516151 

Tugas Akhir, dibawah ini bimbingan Dr.E. Hasanudin, S.E., M.M 

 Penelitian ini bertujuan untuk pengaruh variabel Earning Per Share (EPS), 

Return On Equity (ROE), Debt To Equity Ratio (DER), dan Price Earning Ratio 

(PER) terhadap Return Saham. Subjek penelitian adalah perusahaan sektor 

perdagangan retail yang terdaftar di Bursa Efek Indonesia. Sumber data ini 

menggunakan data sekunder dalam bentuk laporan keuangan dari masing-masing 

perusahaan perdaganga retail dari tahun 2015-2022. Populasi penelitian ini 32 

perusahaan perdagangan retail, sampel terdiri 12 perusahaan perdagangan retail 

yang diambil dengan menggunakan purposive sampling. Penelitian ini 

menggunakan aplikasi STATA 17.  

Hasil penelitian bahwa variabel Earning Per Share, Return On Equity, Debt 

To Equity Ratio, dan, Debt To Equity Ratio secara parsial berpengaruh terhadap 

return saham, hanya Price Earning Ratio yang tidak berpengaruh terhadap return 

saham dengan t hitung 1,74 dengan nilai signifikan 0,086, sehingga variabel yang 

dominan berpengaruh terhadap return saham adalah Earning Per Share, Return On 

Equity, dan Debt To Equity Ratio. 

Kata Kunci: Return Saham, Earning Per Share, Return On Equity, Debt To Equity 

Ratio, Price Earning ratio 
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ABSTRACT 

THE EFFECT OF EARNING PER SHARE, RETURN ON EQUITY, DEBT 

TO EQUITY RATIO, AND PRICE EARNING RATIO ON STOCK RETURNS 

IN RETAIL TRADE SECTOR COMPANIES LISTED ON THE INDONESIAN 

STOCK EXCHANGE FOR THE PERIOD 2015-2022 

By  : Hani Hartati 

NPM  : 203402516151 

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

This study aims to influence the variables Earning Per Share (EPS), Return 

On Equity (ROE), Debt To Equity Ratio (DER), and Price Earning Ratio (PER) on 

Stock Returns. The research subjects are retail trade sector companies listed on the 

Indonesia Stock Exchange. This data source uses secondary data in the form of 

financial reports from each retail trading company from 2015-2022. The population 

of this study was 32 retail trading companies, the sample consisted of 12 retail 

trading companies which were taken using purposive sampling. This research uses 

the STATA 17 application.  

The results showed that the variables Earning Per Share, Return On Equity, 

Debt To Equity Ratio, and, Debt To Equity Ratio partially affect stock returns, only 

Price Earning Ratio has no effect on stock returns with t count 1.74 with a 

significant value of 0.086, so the dominant variables affecting stock returns are 

Earning Per Share, Return On Equity, and Debt To Equity Ratio. 

Keywords: Stock Return, Earning Per Share, Return On Equity, Debt To Equity 

Ratio, Price Earning ratio 
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