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ABSTRAK

Fahmi Haryadi, 2011; Pengariftonomic Value Added (EVA), Market Value
Added (MVA) dan Return On Equity (ROE) terhadapreturn Saham pada Bank
Devisa yandso Public.

Secara garis besar penelitian ini dilakukan untudneliti pengaruh kinerja
keuangan dengan menggunakaronomic Value Added (EVA), Market Value
Added (MVA) dan Return On Equity (ROE) terhadafreturn Saham pada Bank
Devisa yangGo Public. Metode Penelitian yang diggunakan adalah metgide
hipotesis dengan pendekatan korelasional. Sampegl g@gunakan adalah bank-
bank Devisa yang terdaftar pada Bursa Efek Indan@tl) periode 2007-2009.
Data diperoleh berdasarkan data yang dipublikaspaata situs IDX dan situs
masing-masing perusahaan yang diamati. Diperoletpshsebanyak 18 bank
dari 22 yang terdaftar di BEI. Teknik analisis yatigunakan adalah regresi linier
berganda dengan persamaan kuadrat terkecil lpaglaf significance 5%. Selain
itu dilakukan uji asumsi klasik yang meliputi ujuditas data: uji outlier dan
normalitas, serta uji asumsi klasik lainya antaia:| uji multikoliniearitas, uji
heteroskedatisitas, uji autokorelasi. Hasil perglippada analisis secara parsial
bahwa variabel EVA, MVA dan ROE berpengaruh terpadturn saham, namun
tidak signifikan (masing-masing sebesar 0.272, D.d@n 0.961). Sedangkan
secara bersama-sama (serempak) terbukti ketigabehrberpengaruh terhadap
return saham, namun tidak signifikan (sebesar 0.399). dfepuan prediksi dari
ketiga variabel tersebut (EVA, MVA dan ROE) terhadaturn saham sebesar
8,43% sebagaimana ditunjukkan oleh besaadyasted R Square sebesar 0.0843.

Kata kunci: Economic Value Added (EVA), Market Value Added (MVA) dan
Return On Equity (ROE) darReturn Saham



ABSTRACT

Fahmi Haryadi, 2011; The Influence Of Economic Value Added (EVA) , Market
Value Added (MVA) and Return On Equity (ROE) toward Sock Return on the Go
Puclic Foreign Exchange Bank

Broadly speaking, the purpose of this research is examining the influence of
financial performance by using Economic Value Added (EVA), Market Value
Added (MVA) and Return On Equity (ROE) for the Stock Return on the go public
foreign exchange Bank. Methode used in this reaserch is hypotheses of testing
method with correlation approach. Objects used in this research is Foreign
Exchange Banks are listed on the Indonesia Stock Exchange (IDX) for the period
of 2007-2009. The Data is obtained on the basis of data published at the website
of IDX and website of each company observed. Retrieved samples are 18 of 22
banks which listed in IDX. The analitycal technique that used in this research is
Multiple Linear Regressions with least sguares equation on 5% level of
significant. The research is also used classical assumption accelerations that
include test data quality such as outlier test, normality test and, as well as other
classical assumptions include i.e. Multicollinearity test, heteroskedastisity test,
and autocorellation test. As results of the research on partial variable analysis
are that EVA, MVA and ROE to stock return but not significantly (each of 0.272,
0.101 and 0.961). While, result of simultaneously (synchronously), researc
showed that the three variables affect the stock return but not significantly (of
0.399). The ability of those predictions is the three variable (EVA, MVA and ROE)
against return of shares as to which indicated 8,43% by the size of the adjusted R
Square of 0.0843

Key Word : Economic Value Added (EVA), Market Value Added (MVA), Return
On Equity (ROE) and Sock Return
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