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     ABSTRAK 

PENGARUH ACCOUNTING BASE DAN PERFORMANCE, MARKET BASE 

PERFORMANCE TERHADAP RETURN SAHAM PADA PERUSAHAAN 

MANUFAKTUR YANG TERDAFTAR DI BURSA EFEK INDONESIA 

(BEI) TAHUN 2014-2017 

 

The purpose of this research is to examine the effect of accounting base 

performance, and market base performance toward stock return on manufacturing 

companies listed in the Indonesian Stock Exchange during period of 2014-2017. 

The sample was determined by purposive sampling method. The research 

conducted by taking 21 manufacturing companies sector basic industry and 

chemicals. The result of this research showed that return on equity, price earning 

ratio and price to book value have effect on stock return, while return on assets 

have no effect on stock return. 

Keywords: Stock Return, Return on Assets, Return on Equity, Price Earning 

Ratio, Price to Book Value 

 

Penelitian ini bertujuan untuk menguji pengaruh accounting base performance, dan 

market base performance terhadap return saham pada perusahaan manufaktur yang 

terdaftar di Bursa Efek Indonesia (BEI) periode 2014-2017. Teknik pengambilan 

sampel dengan menggunakan metode purposive sampling. Penelitian dilakukan 

dengan 21 sampel perusahaan manufaktur sektor industri dasar dan kimia. Hasil 

dari penelitian ini menunjukkan bahwa  return on equity, price earning ratio dan 

price to book value berpengaruh terhadap return saham sedangkan return on assets 

tidak berpengaruh terhadap return saham.  

Kata kunci: Return Saham, Return on Assets, Return on Equity, Price Earning 

Ratio, Price to Book Value 
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“Berusahalah untuk tidak menjadi manusia yang berhasil tapi berusahalah 

menjadi manusia yang berguna.” 

“Try not to become a man of success, rather than becoming a man of value.” 

Albert Einstein 
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