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ABSTRAK 

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh rasio 
pasar dan rasio profitabilitas terhadap return saham pada perusahaan Sub Sektor 
Property dan Real Estate yang terdaftar di bursa efek Indonesia periode 2017-2021. 
Populasi dalam penelitian ini sebanyak 65 Perusahaan Sub Sektor Property dan Real 
Estate. Sampel penelitian ini diperoleh dengan menggunakan metode purposive 
sampling berdasarkan kriteria yang telah ditentukan, sehingga diperoleh sampel 
sebanyak 9 Perusahaan Sub Sektor Property dan Real Estate. Variabel dependen dalam 
penelitian ini yaitu return saham, sedangkan variabel independennya yaitu price earning 
ratio, return on asset dan return on equity. Metode analisis data menggunakan analisis 
regresi linear berganda: uji asumsi klasik uji t, uji F dan koefisien determinasi. Hasil 
penelitian ini menunjukkan bahwa secara persial PER berpengaruh signifikan terhadap 
return saham sedangkan ROA dan ROE berpengaruh tidak signifikan terhadap return 
saham. Secara simultan PER, ROA dan ROE berpengaruh signifikan terhadap return 
saham Perusahaan Sub Sektor Property dan Real Estate yang terdaftar di bursa efek 
Indonesia Periode 2017-2021 

Kata Kunci: Price Earning Ratio, Return On Asset, Return On Equity, Return 
saham 
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ABSTRACT  
 

This study aims to determine and analyze the effect of market ratios and 
profitability ratios on stock returns in property and real estate sub-sector companies listed 
on the Indonesian stock exchange for the 2017-2021 period. The population in this study 
was 65 property and real estate sub-sector companies, while the sample was obtained 
using the purposive sampling method based on predetermined criteria, so that a sample 
of 9 property and real estate sub-sector companies was obtained.The dependent variable 
in this study was stock returns, while the independent variables were Price Earning Ratio, 
Return On Assets and Return On Equity . Methods of data analysis using multiple linear 
regression analysis, the classical assumption test, t test, F test and the coefficient of 
determination tested using. The results of this study indicate that partially PER has a 
significant effect on stock returns while ROA and ROE have no significant effect on stock 
returns. Simultaneously PER, ROA and ROE have a significant effect on stock returns of 
Property and Real Estate Sub Sector companies listed on the Indonesian Stock 
Exchange Period 2017-2021 

Keywords: Price Earning Ratio, Return On Assets, Return On Equity , Stock 

Return 

 
 
 
 
 
 
 
 
 


