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ABSTRAK 

Nama: Mega Novithalia, NIM: 2018410205 Judul: PENGARUH INFLASI, 

EARNING PER SHARE, PRICE EARNING RATIO TERHADAP 

RETURN SAHAM (Studi Perusahaan Manufaktur Sub Sektor Makanan 

Dan Minuman Yang Terdaftar Di Indeks Saham Syariah Indonesia Pada 

Periode 2015-2020). 

       Penelitian ini bertujuan untuk mengetahui pengaruh Inflasi, Earning Per 

Share, Price Earning Ratio terhadap Return Saham. Penelitian ini dilakukan 

dengan metode pengumpulan dan pengolahan data laporan keuangan tahunan 

2015-2020 perusahaan manufaktur sektor makanan dan minuman berdasarkan 

sampel yang telah ditentukan sampling purposive, ada 8 sampel perusahaan 

yang memenuhi kriteria teknik sampling. Penelitian ini menggunakan alat 

pengujian data yaitu uji asumsi klasik, uji hipotesis dan data dianalisis 

menggunakan alat analisis regresi linear berganda. 

       Hasil penelitian ini adalah sebagai berikut : secara parsial Inflasi 

berpengaruh positif dan signifikan terhadap Return Saham. Earning Per Share 

tidak berpengaruh dan tidak signifikan terhadap Return Saham. Dan Price 

Earning Ratio tidak berpengaruh dan tidak signifikan terhadap Return Saham. 

Secara simultan Inflasi, Earning Per Share, Price Earning Ratio berpengaruh 

dan signifikan terhadap Return Saham. Nilai Adjusted R
2  

sebesar 0,143 

(14,3%). yang artinya variabel dependen dapat dijelaskan oleh variabel 

independen sebesar 14,3% dan sisanya sebesar sebesar 0,857 (85,7%) 

dijelaskan oleh variabel lain. Persamaan regresi linear berganda pada penelitian 

ini dirumuskan sebagai berikut :  

Y= 0,028 +0,058(INFLASI) + 4,706(EPS) + 0,000(PER)   

Kata kunci : Return Saham, Inflasi, Earning Per Share, Price Earning Ratio 
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ABSTRACT 

Name: Mega Novithalia, NIM: 2018410205 Title: EFFECT OF INFLATION, 

EARNINGS PER SHARE, PRICE EARNING RATIO ON STOCK RETURN 

(Study of Food and Beverage Sub-Sector Manufacturing Companies Listed in 

the Indonesian Sharia Stock Index in the 2015-2020 Period). 

       This study aims to determine the effect of Inflation, Earning Per Share, 

Price Earning Ratio on Stock Return. This research was conducted with the 

method of collecting and processing the 2015-2020 annual financial report 

data of manufacturing companies in the food and beverage sector based on a 

predetermined sample of purposive sampling, there were 8 samples of 

companies that met the criteria of the sampling technique. This study uses data 

testing tools, namely classical assumption test, hypothesis testing and data 

analyzed using multiple linear regression analysis. 

       The results of this study are as follows: partially inflation has a positive 

and significant effect on stock returns. Earning Per Share has no effect and is 

not significant on Stock Return. And Price Earning Ratio has no effect and is 

not significant to Stock Return. Simultaneously Inflation, Earning Per Share, 

Price Earning Ratio and significant effect on Stock Return. Adjusted R2 value 

is 0.143 (14.3%). which means that the dependent variable can be explained by 

the independent variable by 14.3% and the remaining 0.857 (85.7%) is 

explained by other variables. The multiple linear regression equation in this 

study is formulated as follows: 

Y= 0.028 +0.058(INFLATION) + 4.706(EPS) + 0.000(PER)+ε 

Keywords: Stock Return, Inflation, Earning Per Share, Price Earning Ratio  
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