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ABSTRAK

PENGARUH MARKET VALUE ADDED (MVA), RETURN ON
INVESTMENT (ROI), EARNING PER SHARE (EPS), DAN FIRM SIZE
TERHADAP RETURN SAHAM PADA PERUSAHAAN INDUSTRI
MAKANAN DAN MINUMAN YANG TERDAFTAR DI
BURSA EFEK INDONESIA PERIODE 2019-2023

Oleh: Arrizal Maretiansyah Herlianto
NPM: 213402516217

Tugas Akhir, di bawah bimbingan Dr. E. Hasanudin, S.E., M.M.

Penelitian ini bertujuan untuk menganalisis pengaruh Market Value Added, Return
On Investment, Earning Per Share dan Firm Size terhadap Return Saham pada
perusahaan industri makanan dan minuman yang terdaftar di Bursa Efek Indonesia
periode 2019-2023. Penelitian ini berasal dari data sekunder yang didapatkan dari
laporan keuangan dan laporan tahunan 47 perusahaan melalui situs resmi Bursa
Efek Indonesia (www.idx.co.id) maupun situs resmi masing-masing perusahaan
yang kemudian diseleksi dengan metode purposive sampling sehingga didapat
sampel sebanyak 21 perusahaan. Teknik analisis data yang digunakan pada
penelitian ini menerapkan model Partial Least Squre (PLS) dan menerapkan dua
model pemodelan, yakni analisa inner model dan outer model dengan menggunakan
software WarpPLS 8.0. Berdasarkan hasil penelitian ini ditemukan bahwa Market
Value Added tidak berpengaruh-terhadap Return Saham, Return On Investment
berpengaruh positif terhadap Return Saham, Earning Per Share tidak berpengaruh
terhadap Return Saham dan Firm Size tidak berpengaruh terhadap Return Saham.

Kata Kunci: Market Value Added, Return On Investment, Earning Per Share, Firm
Size, Return Saham


http://www.idx.co.id/

ABSTRACT

The Effect of Market Value Added (MVA), Return On Investment (ROI),
Earning Per Share (EPS), and Firm Size on Stock Returns in Food and
Beverage Industry Companies Listed on the Indonesia
Stock Exchange Period 2019-2023

By: Arrizal Maretiansyah Herlianto
Student ID: 213402516217

Thesis, under the supervision of Dr. E. Hasanudin, S.E., M.M.

This research aims to analyze the influence of Market Value Added, Return On
Investment, Earning Per Share and Firm Size on Stock Returns in food and
beverage industry companies listed on the Indonesia Stock Exchange for the 2019-
2023 period. This research comes from secondary data obtained from financial
reports and annual reports of 47 companies via the official website of the Indonesia
Stock Exchange (www.idx.co.id) as well as the official website of each company
which was then selected using a purposive sampling method to obtain a sample of
21 companies. The data analysis technique used in this research applies the Partial
Least Square (PLS) model and applies two modeling models, namely inner model
and outer model analysis using WarpPLS 8.0 software. Based on the results of this
research, it was found that Market Value Added had no effect on Stock Returns,
Return On Investment had a positive effect on Stock Returns, Earning Per Share
had no effect on Stock Returns and Firm Size had no effect on Stock Returns.

Keywords: Market Value Added, Return On Investment, Earning Per Share, Firm
Size, Stock Returns
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