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ABSTRAK

Penelitian ini bertujuan untuk menganalisis bagaimana pengaruh dividend
yield, price to book value, dan price to earning ratio terhadap return saham, pada
perusahaan sub sektor pertambangan batu bara yang terdaftar di Bursa Efek
Indonesia (BEI) periode tahun 2019-2022. Penelitian ini menggunakan data
sekunder berupa laporan keuangan yang telah dipublikasi dan diperoleh dari
website Bursa Efek Indonesia (BEI) www.idx.co.id atau website sekuritas. Jumlah
populasi penelitian ini adalah 27 perusahaan. Teknik pengambilan sampel
penelitian ini menggunakan teknik purposive sampling sehingga diperoleh sampel
sebanyak 8 perusahaan dan jumlah data penelitian selama periode penelitian
sebanyak 32 data. Hasil penelitian menunjukkan bahwa price to book value dan
price to earning ratio berpengaruh secara signifikan terhadap return saham.
Sedangkan dividend yield tidak berpengaruh secara signifikan terhadap return
saham.

Kata kunci : Dividend Yield, Price to Book Value, Price to Earning Ratio, dan
Return saham



ABSTRACT

This study aims to analyze how the effect of dividend yield, price to book
value, and price to earning ratio on stock returns, in coal mining sub-sector
companies listed on the Indonesia Stock Exchange (IDX) for the period 2019-2022.
This study uses secondary data in the form of financial statements that have been
published and obtained from the Indonesia Stock Exchange (IDX) website
www.idx.co.id or the securities website. The total population of this study were 27
companies. This research sampling technique uses purposive sampling technique
so that a sample of 8 companies is obtained and the amount of research data during
the research period is 32 data. The results showed that price to book value and
price to earning ratio had a significant effect on stock returns. While dividend yield
has no significant effect on stock returns.

Keywords : Dividend Yield, Price to Book Value, Price to Earning Ratio, and Stock
Return
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