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ABSTRAK 

 

Nurul Rosmala, 201710327002. Pengaruh Economic Value Added (EVA), 

Market Value Added (MVA) dan Return On Equity (ROE) Terhadap Return 

Saham Pada Perusahaan Sektor Pertanian (Subsektor Peternakan dan Subsektor 

Tanaman Pangan) yang Terdaftar di Bursa Efek Indonesia (BEI) Periode 2011-

2018.  

 

Analisis terhadap pengembalian saham (Return saham) merupakan langkah yang 

mendasar sebelum melakukan investasi. Penelitian ini dilakukan untuk 

mengetahui seberapa besar pengaruh Economic Value Added (EVA), Market 

Value Added (MVA) dan Return On Equity (ROE) terhadap Return Saham pada 

Perusahaan Sektor Pertanian (Subsektor Peternakan dan Subsektor Tanaman 

Pangan) yang Terdaftar di Bursa Efek Indonesia (BEI), dimana masih terdapat 

hasil yang tidak relevan antara teori dan kenyatan. Penelitian ini bertujuan untuk 

mengetahui pengaruh parsial maupun simultan Economic Value Added (EVA, 

Market Value Added (MVA) dan Return On Equity terhadap Return Saham pada 

Perusahaan Sektor Pertanian (Subsektor Peternakan dan Subsektor Tanaman 

Pangan) yang Terdaftar di Bursa Efek Indonesia (BEI) periode tahun 2011-2018. 

Metode analisis penelitian yang digunakan dalam penelitian ini adalah degan 

metode analisis statistik yang terdiri dari analisis deskriptif, uji asumsi klasik, uji 

regresi linier berganda dan uji hipotesis. Jenis penelitian ini adalah kuantitatif 

deskriptif dan teknik pengambilan sampel yang digunakan adalah purposive 

sampling. Hasil dari penelitian ini adalah bahwa secara parsial Economic Value 

Added (X1), Market Value Added (X2) dan Return On Equity (X3) berpengaruh 

positif dan signifikan terhadap Return Saham (Y). Dan secara simultan Economic 

Value Added (X1), Market Value Added (X2) dan Return On Equity (X3) 

berpengaruh signifikan terhadap Return Saham (Y) pada Perusahaan Sektor 

Pertanian (Subsektor Peternakan dan Subsektor Tanaman Pangan) yang Terdaftar 

di Bursa Efek Indonesia (BEI) periode tahun 2011-2018. 

 

Kata Kunci : Return Saham, Economic Value Added (EVA), Market Value Added 

dan Return On Equity (ROE). 
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ABSTRACT 

 

Nurul Rosmala, 201710327002. The Effects of Economic Value Added (EVA), 

Market Value Added (MVA) and Return On Equity (ROE) Against Stock Returns 

in Agricultural Sector Companies (Livestock Subsectors and Food Crop 

Subsectors) Listed on the Indonesia Stock Exchange (BEI) Period 2011-2018.  

Analysis of stock returns is a fundamental step before investing. This study was 

conducted to determine how much influence the Economic Value Added (EVA), 

Market Value Added (MVA) and Return On Equity (ROE) have on Stock Returns 

on Agricultural Sector Companies (Livestock Subsectors and Food Crop 

Subsectors) Listed on the Indonesia Stock Exchange ( BEI), where there are still 

irrelevant results between theory and reality. This study aims to determine the 

partial and simultaneous influence of Economic Value Added (EVA, Market Value 

Added (MVA) and Return On Equity on Stock Returns in Agricultural Sector 

Companies (Livestock Subsector and Food Crop Subsector) Listed on the 

Indonesia Stock Exchange (BEI) period years 2011-2018. The research analysis 

method used in this study is the statistical analysis method which consists of 

descriptive analysis, classic assumption test, multiple linear regression test and 

hypothesis test. This type of research is quantitative descriptive and the sampling 

technique used is purposive sampling. The results of this study are that partially 

Economic Value Added (X1), Market Value Added (X2) and Return On Equity 

(X3) have a positive and significant effect on Stock Return (Y). And 

simultaneously Economic Value Added (X1), Market Value Added (X2) and 

Return On Equity (X3) have a significant effect on Stock Return (Y) in 

Agricultural Sector Companies (Livestock Subsector and Food Crop Subsector) 

Listed on the Indonesia Stock Exchange ( IDX) for the period 2011-2018. 

 

Keywords: Stock Return, Economic Value Added (EVA), Market Value Added 

(MVA) and Return On Equity (ROE). 
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