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ABSTRAK

PENGARUH RASIO PASAR DAN RASIO PROFITABILITAS TERHADAP
RETURN SAHAM PADA PERUSAHAAN PERBANKAN YANG TERDAFTAR DI

BURSA EFEK INDONESIA

(Studi pada Perusahaan Perbankan yang Terdaftar di Bursa Efek Indonesia

Tahun 2019-2021)

Devinka Anisa Ramadhani

NIM. 19022000203

Penelitian ini bertujuan untuk mengetahui pengaruh rasio pasar dan rasio
profitabilitas terhadap return saham pada perusahaan perbankan yang terdaftar di Bursa
Efek Indonesia selama periode 2019-2021, baik secara parsial maupun simultan. Rasio
pasar yang diteliti yaitu Price Earning Ratio (PER) dan Earning Per Share (EPS),
sedangkan rasio profitabilitas yang diteliti yaitu Return On Asset (ROA) dan Return On
Equity (ROE).

Jenis penelitian ini adalah kuantitatif. Populasi dalam peneliti adalah perusahaan
perbankan yang terdaftar di Bursa Efek Indonesia selama periode 2019-2021dengan
jumlah 43 perusahaan. Sampel penelitian sebanyak 21 perusahaan perbankan yang
diperoleh dengan teknik purposive sampling. Teknik pengumpulan data yang digunakan
adalah dokumentasi ataupengumpulan data berupa laporan keuangan tahunan yang
diperoleh dari wesite resmi Bursa Efek Indonesia kemudian diolah dengan program
komputer SPSS. Metode analisis data dengan regresi linier berganda.

Hasil penelitian ini menunjukkan bahwa secara parsial PER dan ROE
berpengaruh positif dan signifikan, EPS berpengaruh positif namun tidak signifikan,
sedangkan ROA berpengaruh negatif dan tidak signifikan. Hasil uji koefisien determinasi
(Adjusted R?) diperoleh nilai sebesar 0,033, hal ini menunjukkan bahwa variabel PER,
EPS, ROA, dan ROE secara simultan berpengaruh signifikan terhadap return saham
pada perusahaan perbankan yang terdaftar di Bursa Efek Indonesia (BEI) selama
periode 2019-2021 sebesar 3,3%.

Kata Kunci: Price Earning Ratio (PER), Earning Per Share (EPS), Return On Asset
(ROA), Return On Equity (ROE), Return Saham.
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ABSTRACT

THE EFFECT OF MARKET RATIO AND PROFITABILITY RATIO ON STOCK RETURN
IN BANKING COMPANIES LISTED ON THE INDONESIA STOCK EXCHANGE

(Study on Banking Companies Listed on the Indonesia Stock Exchange in 2019-
2021)

This study aims to determine the effect of market ratios and profitability ratios on
stock returns in banking companies listed on the Indonesia Stock Exchange during the
2019-2021 period, either partially or simultaneously. The market ratios studied were Price
Earning Ratio (PER) and Earning Per Share (EPS), while the profitability ratios studied
were Return On Assets (ROA) and Return On Equity (ROE).

This type of research is quantitative. The population in this research is banking
companies listed on the Indonesia Stock Exchange during the 2019-2021 period with a
total of 43 companies. The research samples were 21 banking companies obtained by
purposive sampling technique. The data collection technique used is documentation or
data collection in the form of annual financial reports obtained from the official website of
the Indonesia Stock Exchange and then processed with the SPSS computer program.
Data analysis method with multiple linear regression.

The results of this study indicate that partially PER and ROE have a positive and
significant effect, EPS has a positive but not significant effect, while ROA has a negative
and not significant effect. The results of the coefficient of determination test (Adjusted R2)
obtained a value of 0.033, this indicates that the variables PER, EPS, ROA, and ROE
simultaneously have significant effect on stock returns in banking companies listed on the
Indonesia Stock Exchange (IDX) during the 2019- 2021 by 3.3%.

Keywords: Price Earning Ratio (PER), Earning Per Share (EPS), Return On Assets
(ROA), Return On Equity (ROE), Stock Return.
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