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ABSTRACT

Tania Adeline Sari Tarigan (2024), An analysis of the effect of Return on Equity,
Debt to Equity Ratio, Price to Book Value and Total Assets Turnover on Stock
Returns of Food and Beverage Sub-Sector Companies Listed on the Indonesia
Stock Exchange for the 2020-2022 Period.

This Study aim for test The influence of Return on Equity, Debt to Equity
Ratio, Price to Book Value and Total Assets Turnover on Stock Returns of Food
and Beverage Sub-Sector Companies Listed on the Indonesian Stock Exchange for
the 2020-2022 Period . This Research data obtained through report finance
annual sub-sector companies food and beverages listed on the Indonesian Stock
Exchange and prices share Food and Beverage Sub Sector companies 2020-2022
which can be accessed via Yahoo Finance. The Population of this study is 91
companies with samples obtained using a purposive sampling technique of 25
companies. This Study use quantitative approach which panel data regression
was used as the basis for the use of longitudinal data analysis technique.

The result of this research show that Price to Book Value has an positive
effect and significant on stock return, while the Return on Equity, Debt to Equity
Ratio and Total Assets Turnover do not influential significant against company.

Keywords: Return on Equity, Debt to Equity Ratio, Price to Book Value, Total
Assets Turnover, Stock Return
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ABSTRAK

Tania Adeline Sari Tarigan (2024), Analisis Pengaruh Return on Equity, Debt to
Equity Ratio, Price to Book Value dan Total Assets Turnover Terhadap Return
Saham Perusahaan Sub Sektor Makanan dan Minuman Yang Terdaftar di Bursa
Efek Indonesia Periode 2020-2022.

Penelitian ini bertujuan untuk menguji pengaruh Return on Equity, Debt to
Equity Ratio, Price to Book Value dan Total Assets Turnover Terhadap Return
Saham Perusahaan Sub Sektor Makanan dan Minuman Yang Terdaftar di Bursa
Efek Indonesia Periode 2020-2022. Data penelitian ini diperoleh melalui laporan
keuangan tahunan perusahaan sub sektor makanan dan minuman yang terdaftar di
Bursa Efek Indonesia dan harga saham perusahaan Sub Sektor Makanan dan
Minuman tahun 2020-2022 yang dapat di akses melalui Yahoo Finance. Populasi
dalam penelitian ini sebanyak 91 perusahaan dengan sampel yang didapatkan
menggunakan Teknik purposive sampling sebanyak 25 perusahaan. Penelitian ini
menggunakan pendekata kuantitatif dimana regresi data panel digunakan sebagai
teknik analisis data longitudinal.

Hasil penelitian ini menunjukkan bahwa Price to Book Value berpengaruh
positif dan signifikan terhadap return saham, sedangkan Return on Equity, Debt to
Equity Ratio dan Total Assets Turnover tidak berpengaruh signifikan terhadap
perusahaan.

Kata kunci: Return on Equity, Debt to Equity Ratio, Price to Book Value, Total
Assets Turnover, Return Saham.
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