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ABSTRAK 

Penelitian ini bertujuan untuk menguji pengaruh earning per share, arus 

kas operasi, economic value added, market value added, return on asset dan 

return on equity terhadap return saham. Data penelitian yang digunakan adalah 

data sekunder berupa laporan tahunan perusahaan manufaktur yang terdaftar di 

Bursa Efek Indonesia periode 2014-2017. Metode pengambilan sampel yang 

digunakan adalah metode purposive sampling. Banyaknya sampel yang digunakan 

dalam penelitian ini adalah 94 perusahaan, Teknik analisis data yang digunakan 

adalah analisis regresi linier berganda. Hasil penelitian ini menunjukkan bahwa 

earning per share dan return on asset berpengaruh positif terhadap return saham. 

Arus kas operasi dan economic value adedd berpengaruh negatif terhadap return 

saham. Market value adedd dan return on equity tidak berpengaruh terhadap 

return saham.  

Kata Kunci : Earning Per Share, Arus Kas Operasi, Economic Value Added, 

Market Value Added, Return On Asset, Return On Equity,  Return Saham 
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ABSTRACT 

 This study aims to examine the effect of earning per share, operating cash 

flow, economic value added, market value added, return on asset, return on 

equity,  stock return. The research data used is secondary data in the form of 

annual reports of manufacturing companies listed on the Indonesia Stock 

Exchange for the 2014-2017 period. The sampling method used is purposive 

sampling method. The number of samples used in this study is 94 companies. The 

data analysis technique used is multiple linear regression analysis. The results of 

this study indicate that earning per share and return and asset have a positive 

effect on stock return.Operating cash flow and economic value adedd have a 

negative effect on stock return. Market value adedd and return on equityhave no 

effect on stock return.  

Keywords: Earning Per Share, Operating Cash Flow, Economic Value Added, 

Market Value Added, Return On Asset, Return On Equity,  Stock Return 
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