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Auliyaul Ilmiyah, 14321001, Return On Equity, Total Asset Turn Over, Debt 

to Equity Ratio, Price Earning Ratio dan Return Saham, Akuntansi, Fakultas 

Ekonomi dan Bisnis, Universitas Muhammadiyah Gresik, Mei, 2018 

Abstraksi 

Penelitian ini bertujuan untuk menguji pengaruh variabel Return On Equity, Total 

Asset Turn Over, Debt to Equity Ratio, Price Earning Ratio dan Return Saham. 

Return yang tinggi merupakan target yang ingin dicapai oleh para investor. Return 

saham dipengaruhi oleh faktor fundamental. Penelitian ini menggunakan data 

sekunder dengan menggunakan laporan keuangan tahunan perusahaan syari’ah 

yang tercatat di Jakarta Islamic Index (JII) yang terdaftar di Bursa Efek Indonesia 

selama periode 2013-2016. Jumlah sampel terdiri dari 64 perusahaan. Teknik 

sampel yang digunakan adalah metode purposive sampling. Pengujian hipotesis 

dalam penelitian ini menggunakan model regresi linier berganda. Sebelum 

dilakukan uji regresi, data terlebih dahulu diuji dengan menggunakan uji asumsi 

klasik. Hasil penelitian ini mengidentifikasikan bahwa Return On Equity dan Price 

Earning Ratio berpengaruh negatif dan tidak signifikan terhadap return saham. 

Total Asset Turn Over berpengaruh positif dan tidak signifikan terhadap return 

saham. Debt to Equity Ratio berpengaruh positif dan signifikan terhadap return 

saham.  

Kata kunci: Return On Equity, Total Asset Turn Over, Debt to Equity Ratio, Price 

Earning Ratio dan return Saham. 
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Auliyaul Ilmiyah, 14321001, Return On Equity, Total Assets Turn Over, Debt to 

Equity Ratio, Price Earning Ratio and Stock Return, Accounting, Faculty of 

Economics and Business, University of Muhammadiyah Gresik, May, 2018 

 

Abstraction 

 

This study aims to examine the effect of Return On Equity, Total Asset Turn Over, 

Debt to Equity Ratio, Price Earning Ratio and Stock Return. High returns are 

targets to be achieved by investors. Stock return is influenced by fundamental 

factors. This study uses secondary data using annual financial statements of sharia 

companies listed in the Jakarta Islamic Index (JII) listed on the Indonesia Stock 

Exchange during the period 2013-2016. The sample size consists of 64 companies. 

The sample technique used is purposive sampling method. Hypothesis testing in this 

study using multiple linear regression model. Prior to the regression test, the data 

were first tested using the classical assumption test. The results of this study 

identifies that the Return On Equity and Price Earning Ratio have a negative and 

insignificant effect on stock returns. Total Asset Turn Over has positive and 

insignificant effect on stock return. Debt to Equity Ratio have positive and 

significant effect to stock return. 

 

Keywords: Return On Equity, Total Asset Turn Over, Debt to Equity Ratio, Price    

Earning Ratio and Stock return. 

 


