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ABSTRAK

Vernanda Dian Angelia, 202010315156. Pengaruh Return on Assets, Return on
Equity, dan Earning per Share Terhadap Return Saham Perusahaan Subsektor Food

and Beverage yang Terdaftar di Bursa Efek Indonesia Tahun 2019-2022.

Penelitian ini bertujuan untuk mengetahui dan menganalisis pengaruh return on
assets, return on equity, dan earning per share terhadap return saham. Populasi
dalam penelitian ini adalah seluruh perusahaan subsektor food and beverage yang
terdaftar di Bursa Efek Indonesia tahun 2019-2022. Teknik pengambilan sampel
yang digunakan yaitu metode purposive sampling, dan diperoleh sebanyak 46
sampel data. Metode analisis yang digunakan yaitu analisis statistik deskriptif, uji
asumsi klasik, analisis regresi linear berganda, dan uji hipotesis. Hasil penelitian
menunjukkan bahwa return on assets berpengaruh positif signifikan terhadap
return saham, return on equity berpengaruh negatif signifikan terhadap return
saham, dan earning per share tidak berpengaruh terhadap return saham. Return on
Assets, Return on Equity, dan Earning per Share secara bersama-sama berpengaruh

positif terhadap Return Saham.

Kata kunci: Return on Assets, Return on Equity, Earning per Share, dan Return

Saham.
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ABSTRACT

Vernanda Dian Angelia, 202010315156. The Effect of Return on Assets, Return
on Equity, and Earning per Share on Stock Returns of Food and Beverage

Subsector Companies Listed on the Indonesia Stock Exchange in 2019-2022.

This study aims to determine and analyze the effect of return on assets, return on
equity, and earning per share on stock returns. The population in this study were
all food and beverage subsector companies listed on the Indonesia Stock Exchange
in 2019-2022. The sampling technique used was purposive sampling method, and
obtained 46 data samples. The analysis methods used are descriptive statistical
analysis, classical assumption testing, multiple linear regression analysis, and
hypothesis testing. The results showed that return on assets has a significant
positive effect on stock returns, return on equity has a significant negative effect on
stock returns, and earning per share has no effect on stock returns. Return on
Assets, Return on Equity, and Earning per Share together have a positive effect on

Stock Returns.

Keywords: Return on Assets, Return on Equity, Earning per Share, and Stock

Return.
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