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ABSTRAK

Tujuan penelitian ini untuk menguji pengaruh debt to equity ratio, rasio
likuiditas, return on asset dan size terhadap return sahan pada perusahaan
manufaktur sub sektor makanan dan minuman di BEI Tahun 2018-2021.
Penelitian ini termasuk jenis penelitian statistik deskriptif dengan
menggunakan data sekunder yanf berasal dari laporan keuangan sub sektor
makanan dan minuman di BEI tahun 2018-2021. Metode pupose sampling,
teknik analisis data yang digunakan regresi linier berganda. Hasil penelitian ini
Debt to equity ratio berpengaruh positif terhadap return saham. Sedangkan
Current ratio tidak berpengaruh terhadap return saham, Return on asset tidak
berpengaruh terhadap return saham dan Ukuran perusahaan tidak berpengarus
terhadap return saham jadi simultan variabel debt to equity ratio, current ratio,
return on asset dan ukuran perusahaan berpengaruh terhadap return saham.

Kata kunci : Debt to Equity, Rasio Likuiditas, Return on Asset, Size dan Return
Saham
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ABSTRACT

The purpose of this study is to examine the effect of debt to equity ratio, liquidity ratio, return
on assets and size on stock returns in manufacturing companies in the food and beverage
sub-sector on the Indonesia Stock Exchange in 2018-2021. This research belongs to the type
of descriptive statistical research using secondary data derived from the financial statements
of the food and beverage sub-sector on the Indonesia Stock Exchange in 2018-2021. Pupose
sampling method, data analysis technique used multiple linear regression. The results of this
study Debt to equity ratio has a positive effect on stock returns. While the current ratio has
no effect on stock returns, return on assets has no effect on stock returns and firm size has
no effect on stock returns, so the simultaneous variables debt to equity ratio, current ratio,
return on assets and firm size affect stock returns.

Keywords: Debt to Equity, Liquidity Ratio, Return on Assets, Size and Stock
Return
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