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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh earning per share, price 

earning ratio dan debt to equity ratio terhadap beta saham. Variabel independen 

yang digunakan adalah earning per share, price earning ratio dan debt to equity 

ratio, sedangkan variabel dependen yaitu beta saham. Penelitian ini menggunakan 

metode penelitian data cross-secction untuk periode selama 1 tahun. Data yang 

digunakan dalam penelitian ini adalah data sekunder yang diperoleh dari laporan 

keuangan untuk perusahaan-perusahaan yang terdaftar di Bursa Efek Indonesia 

periode 2018. 

Total populasi dalam penelitian ini sebanyak 399 perusahaan. Teknik 

pengambilan sampel dengan menggunakan teknik penentuan data sampling jenuh 

sebanyak 399 perusahaan yang terdaftar di Bursa Efek Indonesia. Teknik analisis 

data yang digunakan adalah analisis regresi linier berganda melalui SPSS 25 

Hasil penelitian ini menunjukkan bahwa secara simultan earning per share, 

price earning ratio dan debt to equity ratio berpengaruh signifikan terhadap beta 

saham. Secara parsial, earning per share dan debt to equity ratio berpengaruh 

signifikan terhadap beta saham, sedangkan price earning ratio berpengaruh negatif 

terhadap beta saham. 

Kata kunci: Beta Saham, Earning Per Share, Price Earning Ratio, Debt to Equity 

Ratio 
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ABSTRACT 

 

The purpose of this research to find out the influence earning per share, price 

earning ratio and debt to equity ratio against stock beta. The independent variable 

used is earning per share, price earning ratio and debt to equity ratio while the 

dependent variable is stock beta. This research uses cross section data research 

method for a period of 1 year. The data used in this research is secondary data 

obtained from financial statements for companies listed on the indonesia stock 

exchange for the period 2018. 

Total population in this research were 399 companies. The sampling technique 

uses the technique of determining the saturation sampling data of 399 companies 

listed on the Indonesia Stock Exchange. The data analysis technique is done by 

using the multiple regression linier analysis through SPSS 25.  

The results of this research show that simultaneously earning per share, price 

earning ratio and debt to equity ratio significant effect on stock beta. Partially, 

earning per share and debt to equity ratio significant effect on stock beta, while 

price earning ratio has a negative effect. 
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