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ABSTRAK

Penelitian inibertujuan untuk mengetahuipengaruh Rasio

Keuangan,EconomicValueAdded(EVA)danMarketValueAdded(MVA)

terhadapReturnSaham.

Metode penelitian inimenggunakan analisa RegresiLinear

Bergandadengan pengujian hipotesisujifdan ujit.Sampelyang

digunakanadalahdatasekunderyangberasaldarilaporankeuangan

perusahaanmanufaktursub-sektorotomotifyangterdaftardiBursaEfek

Indonesia(BEI)periode2011-2015.Sampeldiambildengan metode

purposivesamplingdanyangmemenuhikriteriapemilihansampel.

HasilpenelitianinimenunjukkanbahwasecaraparsialvariabelDER

dan EVA secara signifikan berpengaruh terhadap return saham.

SedangkanvariabelEPS,ROA,ROEdanMVAsecarasignifikantidak

berpengaruhterhadapreturnsaham.KeenamvariabelEPS,ROA,ROE,DER,

EVA,danMVAsecarasimultan tidakberpengaruhsignifikanterhadap

return saham.Darihasilujikoefisien determinasidiketahuibahwa

prosentasesumbanganpengaruhvariabelindependenEPS,ROA,ROE,

DER,EVA,danMVAterhadapreturnsahamsebesar38.6%.

Katakunci:EarningPerShare(EPS),ReturnOnAsset(ROA),ReturnOn

Equity(ROE),DebtEquityRatio(DER),EconomicValueAdded(EVA),

MarketValueAdded(MVA)danReturnSaham.
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ABSTRACT

ThisstudyaimstodeterminetheeffectofFinancialRatio,EconomicValue

Added(EVA),andMarketValueAdded(MVA),againstStockReturns.

Thisresearchmethodusingmultiplelinearregressionanalysiswith

hypothesistestofftestandttest.Thesampleusedissecondarydata

derivedfrom thefinancialstatementsofmanufacturecompaniessub-

sectorautomotivelistedinIndonesiaStockExchange(IDX)period2011-

2015.Thesampleistakenbypurposivesamplingmethodandthatfulfill

thesampleselectioncriteria.

TheresultsofthisstudyindicatethatpartiallythevariableDERandEVA

significantlyaffectsthestockreturns.WhilevariableEPS,ROA,ROEand

MVAsignificantlyhasnoeffectonstockreturns.Thesixindependent

variablesusedinthisstudyareEPS,ROA,ROE,DER,EVA,andMVA

simultaneouslyhasnosignificanteffectonstockreturns.Fromresultof

coefficientdeterminationtestknownthatthepercentagecontributionof

theinfluenceoftheindependentvariablesEPS,ROA,ROE,DER,EVA,and

MVAonstockreturnsis38.6%.

Keywords:EarningPerShare(EPS),ReturnOnAsset(ROA),ReturnOn

Equity(ROE),DebtEquityRatio(DER),EconomicValueAdded(EVA),

MarketValueAdded(MVA)andStockReturns.
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