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ABSTRAK

PENGARUH RETURN ON ASSET, PRICE EARNING RATIO, DAN UKURAN
PERUSAHAAN TERHADAP RETURN SAHAM PADA PERUSAHAAN FOOD AND
BAVERAGE DI BURSA EFEK INDONESIA PERIODE 2019-2023

Oleh :

Sukma Lestari

NPM. 213402516004

Tugas Akhir, dibawah bimbingan Dr. | Made Adnyana, S.E., M.M.

Penelitian ini bertujuan untuk menganalisis serta mengetahui bagaimana pengaruh return on
asset (ROA), price earning ratio (PER), dan ukuran perusahaan terhadap return saham pada
perusahaan manufaktur di sektor food & beverage yang terdaftar di Bursa Efek Indonesia
selama periode 2019-2023. Populasi dalam penelitian ini terdiri dari 23 perusahaan yang
termasuk dalam sektor food & beverage di BEI pada periode tersebut. Pengambilan sampel
dilakukan dengan metode purposive sampling, sehingga diperoleh total 23 perusahaan sebagai
objek penelitian. Data yang digunakan dalam penelitian ini bersumber dari data sekunder
berupa laporan keuangan perusahaan yang memenuhi kriteria penelitian dan diperoleh melalui
situs resmi BEI di www.idx.co.id., Untuk menganalisis data, penelitian ini menggunakan
metode regresi data panel dengan bantuan software STATA. Berdasarkan hasil analisis,
ditemukan bahwa return on asset (ROA) memiliki pengaruh positif dan signifikan terhadap
return saham di sektor manufaktur food & beverage. Sementara itu, price earning ratio (PER)
berpengaruh negative tidak signifikan dan ukuran perusahaan menunjukkan pengaruh positif
serta tidak signifikan terhadap return saham di sektor tersebut.

Kata Kunci: return on asset, price earning ratio, ukuran perusahaan, return saham



ABSTRACT

THE EFFECT OF RETURN ON ASSETS, PRICE EARNING RATIO, AND COMPANY
SIZE ON STOCK RETURNS IN FOOD AND BEVERAGE COMPANIES LISTED ON
THE INDONESIA STOCK EXCHANGE FOR THE 2019-2023 PERIOD

By:

Sukma Lestari

NPM. 213402516004

Final Project, under the guidance of Dr. | Made Adnyana, S.E., M.M.

This study aims to analyze and determine the impact of Return on Assets (ROA), Price
Earnings Ratio (PER), and firm size on stock returns in manufacturing companies within the
food & beverage sector listed on the Indonesia Stock Exchange (IDX) during the 20192023
period. The population of this study consists of 23 companies in the food & beverage sector
on the IDX during this period. The sample was selected using the purposive sampling method,
resulting in a total of 23 companies as the research objects. The data used in this study comes
from secondary sources in the form of financial reports of companies that meet the research
criteria, obtained through the official IDX website at www.idx.co.id. To analyze the data, this
study employs the panel data regression method with the assistance of STATA software. Based
on the analysis results, it was found that Return on Assets (ROA) has a positive and significant
effect on stock returns in the food & beverage manufacturing sector. Meanwhile, the Price
Earnings Ratio (PER) has a negative but insignificant effect, and firm size has a positive but
insignificant effect on stock returns in this sector.

Keywords: return on assets, price earning ratio, firm size, stock returns
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