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PENGARUH EARNING PER SHARE (EPS) DAN MARKET VALUE ADDED
(MVA) TERHADAP RETURN SAHAM PERUSAHAAN MANUFAKTUR
YANG TERDAFTAR DI BURSA EFEK INDONESIA (BEI)
TAHUN 2018-2020

ABSTRAK

Penelitian bertujuan menguji signifikansi pengaruh Earning Per Share (EPS)
dan Market Value Added (MVA) terhadap Return Saham . Populasi dalam penelitian
ini adalah perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia (BEI) tahun
2018- 2020. Teknik pengambilan sampel yang digunakan adalah purposive
sampling. Sampel yang memenuhi kriteria dalam penelitian ini sebanyak 84
perusahaan. Analisis data yang digunakan dalam penelitian ini yaitu uji asumsi
klasik, analisis regresi linear berganda dan pengujian hipotesis. Hasil penelitian ini
menunjukkan bahwa variabel Earning Per Share (EPS) berpengaruh signifikan
positif terhadap return saham dan Market Value Added (MVA) tidak berpengaruh
signifikan positif terhadap return saham perusahaan manufaktur yang terdaftar di
Bursa Efek Indonesia (BEI) tahun 2018-2020.

Kata kunci: Return saham, Earning per share, Market value added

THE EFFECT OF EARNING PER SHARE (EPS) AND MARKET VALUE
ADDED (MVA) ON STOCK RETURNS OF MANUFACTURING COMPANIES
LISTED ON THE INDONESIA STOCK EXCHANGE (IDX) IN 2018-2020

ABSTRACT

This research aims to to examine the significance of the effect of Earning Per
Share (EPS) and Market Value Added (MVA) on Stock Return. The population in
this study are manufacturing companies listed on the Indonesia Stock Exchange
(IDX) in 2018-2020. The sampling technique used is purposive sampling. Samples
that meet the criteria in this study were 84 companies. The data analysis used in this
research is the classical assumption test, multiple linear regression analysis and
hypothesis testing. The results show that the Earning Per Share (EPS) variable has
a significant positive effect on stock returns and Market Value Added (MVA) does
not have a significant positive effect on stock returns of manufacturing companies
listed on the Indonesia Stock Exchange (IDX) in 2018-2020.

Keywords: Stock return, Earning per share, Market value added
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