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ABSTRAK

Penelitian ini bertujuan untuk mengetahui pengaruh economic value added
terhadap expected return saham dan mengetahui pengaruh ROA terhadap hubungan
antara economic value added dengan expected return saham. Sampel perusahaan
yang diteliti adalah perusahaan kategori indeks kompas 100 di Bursa Efek Indonesia
sebanyak 30 perusahaan dengan periode tahun 2010.

Hasil penelitian ini menunjukkan bahwa pada tahun 2010 economic value
added tidak mempengaruhi expected return saham secara signifikan dan ROA tidak
dapat memperkuat hubungan antara economic value added dengan expected return
saham.
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ABSTRACT

The Purpose of this research is to know the influence of economic value
added toward stocks expected return and knowing the influence of ROA between
economic value added with stocks expected return relationship. Sample company
that investigation is a company with 100 compass indexs category at stock exchange
Indonesia for 30 companies on 2010 period.

The results in 2010 show that economic value added does not affect
significant with the stocks expected return and ROA is unable to strengthen
relationships between economic value added with stocks expected return.
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