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MOTTO

“Success Is Walking From Failure To Failure With No Loss Enthusiasm.”
(Winston Churchill)

“Someone Is Sitting In The Shade Today Because Someone Planted A Tree A
Long Time Ago.”
(Warren Buffett)

“There Is No Easy Walk To Freedom Anywhere, And Many Of Us Will Have
To Pass Through The Valley Of The Shadow Of Death. Again And Again Before
We Reach The Mountain Top Of Desires.”

(Nelson Mandel3)

“I Have Not Failed. I've Just Found 10.000 Ways That Won't Work, “
( Thomas Edison)

“Start Where You Are. Use What You Have. Do What You Can.”
(Arthur Ashe)
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ANALISIS PENGARUH ECONOMIC VALUE ADDED (EVA), MARKET
VALUE ADDED (MVA), RETURN ON INVESTMENT (ROI), DAN
EARNING PER SHARE (EPS) TERHADAP PERUBAHAN HARGA

SAHAM
(Studi Pada Perusahaan Manufaktur Sektor Industri Barang Konsumsi
Yang Terdaftar Di Bursa Efek Indonesia Tahun 2014-2016)

ABSTRAKSI

Penelitian ini bertujuan untuk: (1) menganalisis pengaruh Economic Value
Added (EVA) terhadap perubahan harga saham pada perusahaan manufaktur
sektor industri barang konsumsi yang terdaftar di bursa efek indonesia tahun
2014-2016, (2) menganalisis pengaruh Market Value Added (MVA) terhadap
perubahan harga saham pada perusahaan manufaktur sektor industri barang
konsumsi yang terdaftar di bursa efek indonesia tahun 2014-2016, (3)
menganalisis pengaruh Return On Investment (ROI) terhadap perubahan harga
saham pada perusahaan manufaktur sektor industri barang konsumsi yang
terdaftar di bursa efek indonesia tahun 2014-2016, (4) menganalisis pengaruh
Earning Per Share (EPS) terhadap perubahan harga saham pada perusahaan
manufaktur sektor industri barang konsumsi yang terdaftar di bursa efek indonesia
tahun 2014-2016, dan (5) menganalisis pengaruh Economic Value Added (EVA),
Market Value Added (MVA), Return On Investment (ROI), dan Earning Per
Share (EPS) secara simultan terhadap perubahan harga saham pada perusahaan
manufaktur sektor industri barang konsumsi yang terdaftar di bursa efek indonesia
tahun 2014-2016. Penelitian ini merupakan jenis penelitian kuantitatif dimana
data yang digunakan berupa angka-angka dalam analisis statistik. Pengambilan
sampel dalam penelitian ini menggunakan metode purposive sampling.
Berdasarkan kriteria yang ada, diperoleh 19 perusahaan yang menjadi sampel
penelitian sehingga data penelitian yang dianalisis berjumlah 57. Teknik analisis
data yang digunakan adalah analisis regresi linier berganda.

Hasil penelitian menunjukkan bahwa (1) Economic Value Added (EVA)
berpengaruh negatif dan tidak signifikan terhadap perubahan harga saham, (2)
Market Value Added (MVA) berpengaruh negatif dan tidak signifikan terhadap
perubahan harga saham, (3) Return On Investment (ROI) berpengaruh negatif
dan tidak signifikan terhadap perubahan harga saham, (4) Earning Per Share
(EPS) berpengaruh positif dan signifikan terhadap perubahan harga saham, (5)
Economic Value Added (EVA), Market Value Added (MVA), Return On
Investment (ROI), dan Earning Per Share (EPS) secara bersama-sama atau
simultan berpengaruh terhadap perubahan harga saham.

Kata kunci: Economic Value Added (EVA), Market Value Added (MVA),

Return On Investment (ROI), Earning Per Share (EPS), dan Perubahan
Harga Saham.
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ANALYSIS EFFECT OF ECONOMIC VALUE ADDED (EVA), MARKET
VALUE ADDED (MVA), RETURN ON INVESTMENT (ROI), AND
EARNING PER SHARE (EPS) ON CHANGES OF STOCK PRICE

(Study In Manufacturing Company of Consumer Goods Sector Industry Listed
In Indonesia Stock Exchange Year 2014-2016)

ABSTRACT

This study aims to: (1) analyze the effect of Economic Value Added (EVA) on
stock price changes in manufacturing companies in the consumer goods industry
sector listed in Indonesian stock exchange 2014-2016, (2) analyze Market Value
Added (MVA) change of stock price at manufacturing company of consumer
goods industry sector listed in Indonesia stock exchange year 2014-2016, (3)
analyze influence of Return On Investment (ROI) to stock price change at
manufacturing company of industrial sector of consumer goods listed in stock
exchange indonesia (4) analyzing the effect of Earning Per Share (EPS) on stock
price changes in manufacturing companies in the consumer goods industry sector
listed in Indonesian stock exchange in 2014-2016, and (5) to analyze the effect of
Economic Value Added (EVA) Market Value Added (MVA), Return On Investment
(ROI), and Earning Per Share (EPS) simultaneously to changes stocks price at
manufacturing companies in the consumer goods industry sector listed on the
Indonesian stock exchange in 2014-2016. This research is a kind of quantitative
research where the data used in the form of numbers in statistical analysis.
Sampling in this research use purposive sampling method. Based on the existing
criteria, obtained 19 companies that become research samples so that the data
analyzed research amounted to 57. The data analysis technique used is multiple
linear regression analysis.

The result of the research shows that (1) Economic Value Added (EVA) has a
negative and insignificant effect on stock price change, (2) Market Value Added
(MVA) has a negative and insignificant effect on stock price change, (3) Return
On Investment (ROI) has a negative and insignificant effect on stock price
change, (4) Earning Per Share (EPS) has a positive and significant effect to stock
price change, (5) Economic Value Added (EVA), Market Value Added (MVA),
Return On Investment ROI), and Earning Per Share (EPS) simultaneously affect
stock price changes.

Keywords: Economic Value Added (EVA), Market Value Added (MVA), Return
On Investment (ROI), Earning Per Share (EPS), and Stock Price Changes.
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