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ABSTRACT

Lily Permata Sari (2023). Analysis of the Influence of Fundamental Factors and
Systematic Risk on Stock Returns in Companies in the Consumer Goods Industry
Sector Listed on the IDX in 2017-2019. Advisor: Ali Sadikin, SE, MM.

This study aims to examine the effect of Return On Assets (ROA), Debt to
Equity Ratio (DER), Earning Per Share (EPS), and Systematic Risk proxied by Beta
on Stock Returns.

This research is a causal type by collecting data documentation through the
websites idx.co.id and yahoo finance. The population in this study were 58
companies with samples obtained using a purposive sampling technique of 26
companies. The technique for analyzing the data uses multiple linear regression.

The results of this research that has been done, the results show that Return
On Assets (ROA) has a negative and significant effect on stock returns, Debt to
Equity Ratio (DER) has a negative and not significant effect on stock returns,
Earning Per Share (EPS) has a positive and significant effect on stock returns, and
Beta has a positive and insignificant effect on stock returns.

Keywords: Return On Assets (ROA), Debt to Equity Ratio (DER), Earning Per
Share (EPS), Systematic Risk (beta) and Stock Returns.
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ABSTRAKSI

Lily Permata Sari (2023). Analisis Pengaruh Faktor Fundamental dan Risiko
Sistematis Terhadap Return Saham Pada Perusahaan Sektor Industri Barang
Konsumsi Yang Terdaftar Di BEI Tahun 2017-2019. Pembimbing: Ali Sadikin, SE,
MM.

Penelitian ini bertujuan untuk menguji pengaruh Return On Asset (ROA),
Debt to Equity Ratio (DER), Earning Per Share (EPS), serta Risiko Sistematis yang
diproksi dengan Beta terhadap Return Saham.

Penelitian ini berjenis kausal dengan pengambilan data dokumentasi melalui
website idx.co.id dan yahoo finance. Populasi dalam penelitian ini sebanyak 58
perusahaan dengan sampel yang didapatkan menggunakan teknik purposive
sampling sebanyak 26 perusahaan. Teknik untuk menganalisis data menggunakan
regresi linier berganda.

Hasil penelitian ini yang telah dilakukan, diperoleh hasil bahwa Return On
Asset (ROA) berpengaruh negatif dan signifikan terhadap Return saham, Debt to
Equity Ratio (DER) berpengaruh negatif dan tidak signifikan terhadap Return
saham, Earning Per Share (EPS) berpengaruh positif dan signifikan terhadap Return
saham, serta Beta berpengaruh positif dan tidak signifikan terhadap Return saham.

Kata Kunci: Return On Asset (ROA), Debt to Equity Ratio (DER), Earning Per
Share (EPS), Risiko Sistematis (beta) dan Return Saham.
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