ABSTRACT

This research was conducted with the aim to know the significant influence
either simultaneously or partially between Return On Investment, Return On Equity,
Net Profit Margin and Economic Value Added to Firm Value in Food and Beverage
sub sector listed on Indonesia Stock Exchange in 2012 -2016. The independent
variables are Return On Investment (ROI), Return On Equity (ROE), Net Profit
Margin (NPM) and Economic Value Added (EVA), while the dependent variable is
Price Book Value (PBV) which is a calculation of firm value. This research is a
guantitative research with sampling technique using purposive sampling and analysis
technique using panel data analysis.

From result of research got value of R-Square equal to 91,69%. The result of
simultane test (F test) shows that simultane Return On Investment (ROI), Return On
Equity (ROE), Net Profit Margin (NPM) and Economic Value Added (EVA) have
significant effect to Firm Value. The result of partial test (t test) shows that Return On
Investment (ROI) has no significant effect on Firm Value, Return On Equity (ROE)
has a significant positive effect on Firm Value, Net Profit Margin (NPM) has no
significant effect on Firm Value and Economic Value Added (EVA) have no
significant effect on Firm Value.
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ABSTRAK

Penelitian ini dilakukan dengan tujuan untuk mengetahui pengaruh signifikan
baik secara simultan maupun secara parsial antara Return On Investment, Return On
Equity, Net Profit Margin dan Economic Value Added terhadap Nilai Perusahaan
pada perusahaan sub sektor Makanan dan Minuman yang terdaftar di Bursa Efek
Indonesia pada tahun 2012-2016. Variabel independen yaitu Return On Investment
(ROI), Return On Equity (ROE), Net Profit Margin (NPM) dan Economic Value
Added (EVA), sedangkan variabel dependen yaitu Price Book Value (PBV) yang
merupakan perhitungan dari nilai perusahaan. Penelitian ini merupakan penelitian
kuantitatif dengan teknik pengambilan sample menggunakan purposive sampling dan
teknik analisis menggunakan analisis data panel.

Dari hasil penelitian didapatkan nilai Adjusted R-squared 91,69%. Hasil dari uji
test simultan (Uji F) menunjukkan bahwa secara simultan Return On Investment
(ROI), Return On Equity (ROE), Net Profit Margin (NPM) dan Economic Value
Added (EVA) berpengaruh signifikan terhadap Nilai Perusahaan. Hasil dari uji test
parsial (Uji t) menunjukkan bahwa Return On Investment (ROI) tidak berpengaruh
signifikan terhadap Nilai Perusahaan, Return On Equity (ROE) berpengaruh positif
signifikan terhadap Nilai Perusahaan, Net Profit Margin (NPM) tidak berpengaruh
signifikan terhadap Nilai Perusahaan, dan Economic Value Added (EVA) tidak
berpengaruh signifikan terhadap Nilai Perusahaan.

Kata Kunci : Return On Investment (ROI), Return On Equity (ROE), Net Profit
Margin (NPM), Economic Value Added (EVA) dan Nilai Perusahaan.
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