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ABSTRAK

Penelitian ini betujuan untuk menemukan bukti empiris pengaruh variabel
Debt to Equty Ratios (DER), Price Earning Ratio (PER) dan Return On
Investment (ROI) terhadap Return Saham.

Teknik sampling menggunakan metode kasual dan menggunakan sample
penelitian dari perusahaan manufaktur sektor makanan dan minumam yang
terdaftar di Busa Efek Jakarta periode 2010 — 2012. Teknik analisis yang
digunakan adalah analisis regresi linear berganda dan uji hipotesis menggunakan
uji t secara parsial, uji F secara simultan dengan level of significant 5%.

Hasil penelitian menunjukan bahwa data DER dan PER secara parsial
tidak memiliki pengaruh yang signifikan terhadap return saham, sedangkan data
ROI secara parsial memiliki pengaruh yang signifikan terhadap return saham
dengan level significant kurang dari 5%. Secara simultan DER, PER dan ROI
terbukti signifikan tidak berpengaruh terhadap return saham pada perusahaan
manufaktur sektor makanan dan minuman di BEJ.

Kata kunci : Debt to Equty Ratios (DER), Price Earning Ratio (PER) dan Return
On Investment (ROI) terhadap Return Saham.
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ABSTRACT

This study aims to find empirical evidence of the influence of variables
Debt to Equty Ratio (DER), Price Earning Ratio (PER) and Return On Investment
(ROI) to Return on Equity.

Sampling techniques use causal methods and use of company research
sample is food and beverages manufacturing sector, which is listed on the Jakarta
Stock Exchange period 2010-2012. The analysis technique used is multiple linear
regression analysis and hypothesis testing using the t test partially, simultaneous
F test with 5% level of significant.

The results showed that the DER and PER data is partially not have a
significant effect on stock returns, while the partial ROl data has a significant
impact on stock returns by the significant level of less than 5%. Simultaneously
DER, PER and proven ROI not significantly affect stock returns in manufacturing
companies food and beverage sector on the Jakarta Stock Exchange.

Keyword : to Equty Debt Ratio (DER), Price Earning Ratio (PER) and Return On
Investment (ROI) to Return on Equity.
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