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ABSTRACT

The purpose of this research is to analyze the influence of fundamental
analysis towards stock return in manufacturing companies listed in Indonesia
Stock Exchange period 2011-2014. The independent variables in this research
are Price Earning Ratio (PER), Debt to Equity Ratio (DER), Price to Book
Value (PBV), Firm Size and Dividend Yield and for dependent variable is Stock
Return. Analysis technique that is used is regression analysis by Eviews 7, with
estimate model are Chow Test and Husmann Test and hypothesis analysis
technique that is used is goodness of fit test by using T-test, F-test for 5% level
of significant, and coefficient of determination (R?). The result showed that
Price Earning Ratio (PER), Price to Book Value, Debt to Equity Ratio (DER) ,
Firm Size and Dividend yield have simultaneously significant influence by
using Stock Return as the dependent variable in manufacturing companies listed
in Indonesia Stock Exchange (IDX) period 2011-2014 with 5% level of
significant with coefficient determination is 34.19%. Partially, for the Price
Earning Ratio (PER), Price to Book Value, Firm Size and Dividend yield in
manufacturing companies listed in Indonesia Stock Exchange (IDX) with 5%
level of significant has postive significant influence to stock return. Meanwhile,
Debt to Equity ratio is negatively significant influencing stock return.
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ABSTRAK

Tujuan dari penelitian ini adalah untuk melihat pengaruh dari analisa
fundamental terhadap Return saham pada perusahan manufaktur yang terdaftar di
Bursa Efek Indonesia (BEI) periode 2011-2014 Variabel independen yang
digunakan dalam penelitian ini adalah Price Earning Ratio (PER), Debt to Equity
Ratio (DER), Price to Book Value (PBV), Firm Size dan Dividend Yield Sedangkan
variabel dependen yang digunakan adalah Return saham. Teknik analisa yang
digunakan adalah analisa linear berganda menggunakan Eviews 7, model estimasi
adalah Chow Test dan Hausmann Test dan teknik analisa hipotesis yang digunakan
adalah tes goodness of fit test dengan menggunakan uji T, uji F dengan 5% level
signifikan, dan koefisien determinasi (R?). Dari analisa dan hasil menunjukkan
bahwa Price Earning Ratio (PER), Debt to Equity Ratio (DER), Price to Book
Value (PBV), Firm Size dan Dividend Yield memiliki pengaruh signifikan secara
simultan terhadap Return saham pada perusahan manufaktur yang terdaftar di
Bursa Efek Indonesia (BEI) periode 2011-2014 dengan level signifikan adalah 5%.
Secara parsial, Price Earning Ratio (PER), Price to Book Value, Firm Size and
Dividend yield memiliki pengaruh positif signifikan terhadap Return saham pada
perusahan pertambangan yang terdaftar di Bursa Efek Indonesia (BEI) periode
2012-2014 dengan level signifikan adalah 5%. Sedangkan, Debt to Equity Ratio
berpengaruh negatif dan signifikan terhadap Return saham.

Kata kunci: Price Earning Ratio (PER), Price to Book Value, Debt to Equity Ratio
(DER) , Ukuran Perusahaan ,Dividend yield, Return Saham
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