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ABSTRACT

This study aimed 1o analyze the effect of Economic Value Added (EVA), Market
Value Added (MVA), Price Book Value (PBV) and Return on Equity (ROE) by
partially and simultaneously on stock return at the Biggest 10 Bank in Indonesia.
The type of this research is the causality quantitative. Sample is the Biggest 10
Bank in Indonesia listed on the Indonesian Stock Exchange in the period 2010 -
2014. Data analysis used multiple regression analysis. The results concluded that
the effect of EVA on stock return at the Biggest 10 Bank in Indonesia was not
significant, the effect of MVA on stock return at the Biggest 10 Bank in Indonesia
was significant, the effect of PBV on stock return at the Biggest 10 Bank in
Indonesia was significant, the effect of ROE on stock return at the Biggest 10 Bank
in Indonesia was not significant, the effect of EVA, MVA, PBV and ROE on stock
return at the Biggzst 10 Bank in Indonesia was significant.

Keywords : EVA, MVA, PBV, ROE. Stock Return
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh Economic Value Added
(EVA), Market Value Added (MVA). Price Book Value (PBV) dan Return on
Equity (ROE) secara parsial dan bersama-sama terhadap return saham pada 10
Bank terbesar di Indonesia. Jenis/desain penelitian menggunakan kuantitatif
kausalitas. Sampel penelitian adalah 10 bank terbesar di Indonesia yang terdattar di
Bursa Efek Indonesia periode tahun 2010 sampai tahun 2014. Metode analisis data
menggunakan analisis regresi linier berganda. Hasil penelitian menyimpulkan
bahwa EVA berpengaruh tidak signifikan terhadap rerurn saham pada 10 Bank
terbesar di Indonesia. MV A berpengaruh signifikan terhadap refurn saham pada 10
Bank terbesar di Indonesia, PBV berpengaruh signifikan terhadap refurn saham
pada 10 Bank terbesar di Indonesia, ROE berpengaruh tidak signifikan terhadap
return saham pada 10 Bank terbesar di Indonesia, serta EVA, MVA, PBV dan
ROE berpengaruh signifikan terhadap return saham pada 10 Bank terbesar di
Indonesia.

Kata Kunci : EVA. MVA, PBV, ROE, Return Saham
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