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ABSTRAK
PENGARUH RETURN ON EQUITY (ROE), EARNING PER SHARE (EPS),
DAN MARKET VALUE ADDED (MVA) TERHADAP RETURN SAHAM
PERUSAHAAN PERTAMBANGAN SUB SEKTOR BATUBARA
DI BURSA EFEK INDONESIA 2019-2023

Oleh :

Seif Nooril Haq

NPM.213402516253

Tugas Akhir, dibawah bimbingan Dr. Subur Karyatun, S.E.,M.M.

Penelitian ini bertujuan untuk menganalisis pengaruh Return On Equity
(ROE), Earning Per Share (EPS), dan Market Value Added (MVA) terhadap return
saham pada perusahaan sub-sektor pertambangan batubara yang terdaftar di Bursa
Efek Indonesia (BEI) periode 2019-2023. Penelitian ini menggunakan pendekatan
kuantitatif dengan data sekunder berupa laporan keuangan tahunan yang diperoleh
dari situs resmi BEIL. Sampel penclitian terdiri dari 15 perusahaan yang dipilih
menggunakan metode purposive sampling berdasarkan kriteria tertentu, seperti
ketersediaan laporan keuangan lengkap selama periode penelitian. Metode analisis
menggunakan regresi data panel dengan bantuan software EViews 12, mencakup
uji statistik deskriptif, uji asumsi klasik, dan uji hipotesis.

Hasil penelitian menunjukkan bahwa ROE dan EPS menunjukan hasil
positif tetapi tidak signifikan terhadap return saham, sedangkan MVA berpengaruh
positif dan signifikan terhadap return saham.

Kata Kunci: Return On Equity, Earning Per Share , Market Value Added , Return

Saham



ABSTRACT
THE INFLUENCE OF RETURN ON EQUITY (ROE), EARNINGS PER SHARE
(EPS), AND MARKET VALUE ADDED (MVA) ON STOCK RETURNS OF COAL
SUB-SECTOR MINING COMPANIES ON THE INDONESIAN STOCK
EXCHANGE 2019-2023

By :

Seif Nooril Haq

NPM.213402516253

Final Project, under the guindance of Dr. Subur Karyatun, S.E., M.M.

This study aims to analyze the effect of Return On Equity (ROE), Earning
Per Share (EPS), and Market Value Added (MVA) on stock returns in coal mining
sub-sector companies listed on the Indonesia Stock Exchange (IDX) for the 2019-
2023 period. This study uses a quantitative approach with secondary data in the
form of annual financial reports obtained from the official IDX website. The
research sample consisted of 15 companies selected using purposive sampling
method based on certain criteria, such as the availability of complete financial
reports during the study period. The analysis method uses panel data regression
with the help of EViews 12 software, including descriptive statistical tests, classical
assumptions test, and hypotheses test. The results showed that ROE and EPS
showed positive but insignificant results on stock returns, while MVA had a positive
and significant effect on stock returns.

Keywords: Return On Equity (ROE), Earning Per Share (EPS), Market Value
Added (MVA), Stock Return
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