ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Debt to Equity Ratio
(DER), Price Earning Ratio (PER), Return On Equity (ROE) terhadap Return
Saham. Objek penelitian ini adalah perusahaan sub sektor transportasi dan sub
sektor jalan tol, bandara, pelabuhan dan sejenisnya yang tercatat di BEI pada tahun
2014-2018. Sampel pada penelitian ini sebanyak 6 perusahaan selama 5 tahun
pengamatan, sehingga data yang diolah berjumlah 30 dengan menggunakan Eviews
9. Hasil penelitian ini menunjukan bahwa secara parsial Debt to Equity Ratio
(DER), Price Earning Ratio (PER) dan Return On Equity (ROE) berpengaruh
positif signifikan ternadap return saham.
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ABSTRACT

This study aims to determine the effect of Debt to Equity Ratio (DER), Price
Earning Ratio (PER), Return On Equity (ROE) to a Stock Return. The object of this
research is the company on sub sector transportation and sub sector tool road,
airport, harbor & allied product which were listed on the IDX period in 2014-2018.
The sample in this research were 6 companies for 5 years of observation, so that
the data processed amounted to 30 using Eviews 9. The results of this study show
that partially the variable of Debt to Equity Ratio (DER), Price Earning Ratio
(PER) and Return On Equity (ROE) has significant positive effect to Stock Return.
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