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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh rasio keuangan terhadap return
saham perusahaan food and beverage yang terdaftar di Bursa Efek Indonesia periode 2017 —
2019. Rasio keuangan yang digunakan dalam penelitian ini sebagai variabel independen yaitu
Debt to Equity Ratio (DER), Return on Asset (ROA), Return On Equity (ROE), Net Profit
Margin (NPM), Operating Profit Margin (OPM) , Price Earning Ratio (PER) terhadap return
saham perusahaan food and beverage yang terdaftar di Bursa Efek Indonesia periode 2017 —
2019. Penelitian ini bersifat kuantitatif yang menggunakan data sekunder dengan metode
analisis deskriptif.

Penelitian ini berbentuk asosiatif kausal. Populasi pada penelitian ini adalah perusahaan food
and beverage yang sudah dan masih terdaftar pada Bursa Efek Indonesia periode 2017 — 2019.
Teknik pengambilan sampel dengan menggunakan purposive sampling dan diperoleh sampel
sebanyak 12 perusahaan. Metode pengumpulan data penelitian menggunakan data dokumentasi.

Berdasarkan hasil analisis data dengan menggunakan uji parsial (uji-t). Variabel
Debt to Equity Ratio (DER) berpengaruh signifikan terhadap return saham dengan nilai
signifikan sebesar 0,006. Return On Asset (ROA) berpengaruh signifikan terhadap return saham
dengan nilai signifikan sebesar 0,008. Return On Equity (ROE) berpengaruh signifikan terhadap
return saham dengan nilai signifikan sebesar 0,040. Net Profit Margin (NPM) tidak berpengaruh
signifikan terhadap return saham dengan nilai signifikan sebesar 0,722. Operating Profit
Margin (OPM) berpengaruh signifikan terhadap return saham dengan nilai signifikan sebesar
0,019. Price Earning Ratio (PER) berpengaruh signifikan terhadap return saham dengan nilai
signifikan sebesar 0,035
Kata kunci : Return Saham, Debt to Equity Ratio, Return On Asset, Return On Equity, Net

Profit Margin, Operating Profit Margin, Price Earning Ratio.



ABSTRACT

This study aims to determine the effect of financial ratios on stock returns of food
and beverage companies listed on the Indonesia Stock Exchange for the period 2017 - 2019.
The financial ratios used in this study as independent variables are Debt to Ratio (DER), Return
on Assets (ROA). , Return On Equity (ROE), Net Profit Margin (NPM), Operating Profit Margin
(OPM) , Price Earning Ratio (PER) on stock returns of food and beverage companies listed on
the Indonesia Stock Exchange for the period 2017 — 2019. This research is quantitative. which

uses secondary data with descriptive analysis method.

This research is in the form of causal associative. The population in this study are food and
beverage companies that have been and are still listed on the Indonesia Stock Exchange for the
period 2017 — 2019. The sampling technique uses purposive sampling and a sample of 12
companies is obtained. The research data collection method uses documentation data.

Based on the results of data analysis using a partial test (t-test). The variable Debt
to Equity Ratio (DER) has a significant effect on stock returns with a significant value of 0.006.
Return on Assets (ROA) has a significant effect on stock returns with a significant value of 0.008.
Return On Equity (ROE) has a significant effect on stock returns with a significant value of
0.040. Net Profit Margin (NPM) has no significant effect on stock returns with a significant
value of 0.722. Operating Profit Margin (OPM) has a significant effect on stock returns with a
significant value of 0.019. Price Earning Ratio (PER) has a significant effect on stock returns

with a significant value of 0.035

Kaeyword : Return Saham, Debt to Equity Ratio, Return On Asset, Return On Equity, Net
Profit Margin, Operating Profit Margin, Price Earning Ratio
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