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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh faktor fundamental seperti
Return on Equity(ROE), Earning per Share (EPS), Debt to Equity Ratio (DER),
Net Profit Margin (NPM), Price to Book Value (PBV), Price to Earnings Ratio
(PER), dan Dividend Yield, terhadap return saham perusahaan second liner barang
konsumsi di Bursa Efek Indonesia (BEI) periode 2018-2022. Metode yang
digunakan adalah data panel dengan pengujian menggunakan uji regresi parsial (uji
t) melalui aplikasi EViews. Sampel penelitian dipilih dengan menggunakan teknik
purposive sampling, yaitu melibatkan 25 perusahaan barang konsumsi second liner
yang memenuhi Kriteria tertentu, seperti laporan 5 tahun yang telah diaudit, aktif
diperdagangkan, dan tidak ditangguhkan. Hasil analisis menunjukkan bahwa ROE
dan DER tidak mempunyai pengaruh terhadap return saham second liner.
Sedangkan NPM dan EPS mempunyai pengaruh positif terhadap return saham
second liner. Sedangkan PBV, PER tidak mempunyai pengaruh terhadap return
saham second liner dan Dividen Yield mempunyai pengaruh negatif terhadap
return saham second liner. Implikasi dari temuan ini adalah untuk memberikan
wawasan penting bagi investor dan manajemen perusahaan barang konsumsi
second liner di BEI. Manajemen perusahaan dapat fokus pada peningkatan NPM
dan EPS sebagai upaya meningkatkan return saham. Bagi investor, memahami
faktor fundamental yang mempengaruhi return saham dapat membantu dalam
mengambil keputusan investasi yang lebih baik.

Kata kunci : Return Saham, Return on Equity, Earning per Share, Debt to Equity
Ratio, Net Profit Margin, Price to Book Value, Price to Eearning Ratio, Deviden
Yield, Bursa Efek Indonesia.



ABSTRAK

This research aims to analyze the influence of fundamental factors such as Return
on Equity, Earning per Share (EPS), Debt to Equity Ratio (DER), Net Profit Margin
(NPM), Price to Book Value (PBV), Price to Earnings Ratio (PER) , and Dividend
Yield, on stock returns of consumer goods second liner companies on the Indonesia
Stock Exchange (BEI) for the 2018-2022 period. The method used is panel data
with testing using a partial regression test (t test) via the EViews application. The
research sample was selected using a purposive sampling technique, involving 25
second liner consumer goods companies that met certain criteria, such as 5-year
audited reports, actively traded, and not suspended. The analysis results show that
ROE and DER do not have influence on second liner stock returns. Meanwhile,
NPM and EPS have a positive influence on second liner stock returns. Meanwhile
PBV, PER do not have influence on second liner stock returns and Dividend Yield
has a negative influence on second liner stock returns. The implication of these
findings is to provide important insights for investors and management of second
liner consumer goods companies on the IDX. Company management can focus on
increasing NPM and EPS as an effort to increase stock returns. For investors,
understanding the fundamental factors that influence stock returns can help in
making better investment decisions.

Kaywords : Return Saham, Return on Equity, Earning per Share, Debt to Equity
Ratio, Net Profit Margin, Price to Book Value, Price to Eearning Ratio, Deviden
Yield, Indonesia stock exchange.
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