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ABSTRAK

Astrin Alfianty (41183402160030)

Pengaruh Return On Equity, Economic Value Added dan Market Value Added terhadap Return
Saham Pada Perusahaan Manufaktur Subsektor Otomotif Yang Terdaftar di Bursa Efek
Indonesia Periode 2016-2020.

Xiii + 60 halaman + 11 tabel + 8 grafik + 2 gambar + 12 lampiran

Kata Kunci : Return On Equity, Economic Value Added, Market Value Added, Return Saham.

Penelitian ini bertujuan untuk mengetahui pengaruh Return On Equity, Economic Value
Added dan Market Value Added terhadap Return Saham Pada Perusahaan Manufaktur Subsektor
Otomotif Yang Terdaftar di Bursa Efek Indonesia Periode 2016-2020.

Dengan menggunakan model penelitian kuantitatif dan metode analisis yang digunakan
pada penelitian ini adalah metode analisis regresi berganda yang dilakukan dengan SPSS 26.0.
Data diperoleh dari data bulanan Bursa Efek Indonesia. Pengambilan sampel menggunakan
metode purposive sampling, sehingga diperoleh 13 sampel perusahaan.

Hasil penelitian secara parsial menunjukan bahwa variabel Return On Equity
(B1=0.193;Thit=0,764,Sig.=0.448) tidak memiliki pengaruh yang signifikan terhadap return
saham. Sementara variabel Economic Value Added ($2=0.002;Thit=0.880;Sig.=0.382) tidak
memiliki  pengaruh  terhadap Return Saham dan Market Value Added d
(B3=0.038;Thit=2.017;Sig.=0.048). Dan variabel Market Value Added tidak memiliki pengaruh
terhadap Return Saham.

Daftar Pustaka: 18 (2001-2019)



ABSTRAK

Astrin Alfianty (41183402160030)

The Influence of Return On Equity, Economic Value Added and Market Value Added on Stock
Returns in Automotive Subsector Manufacturing Companies Listed on the Indonesia Stock
Exchange for the 2016-2020 Period.

Xiii + 60 pages + 11 tables + 8 charts + 2 pictures + 12 attachments

Keywords: Return On Equity, Economic Value Added, Market Value Added, Stock Return.

This study aims to determine the effect of Return On Equity, Economic Value Added and
Market Value Added on Stock Returns in Automotive Subsector Manufacturing Companies Listed
on the Indonesia Stock Exchange for the 2016-2020 period.

By using a quantitative research model and the analytical method used in this study is the
multiple regression analysis method performed with SPSS 26.0. The data is obtained from the
monthly data of the Indonesia Stock Exchange. Sampling using purposive sampling method, in
order to obtain a sample of 13 companies.

The results of the study partially show that the Return On Equity variable (B1 =0.193; Thit
=0.764; Sig. = 0.448) does not have a significant effect on stock returns. Meanwhile, the variable
Economic Value Added ($2=0.002;Thit=0.880;Sig.=0.382) had no effect on Stock Return and
Market Value Added d (f3=0.038;Thit=2.017;Sig.=0.048). And the Market Value Added variable
has no effect on Stock Return.
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