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ABSTRAK 

Penelitian ini bertujuan untuk menganalisis pengaruh profitabilitas, likuiditas, leverage dan 

economic value added terhadap return saham. Populasi dalam penelitian ini adalah 

perusahaan pertambangan yang terdaftar di Bursa Efek Indonesia tahun 2015-2019. Teknik 

pengambilan sampel adalah metode purposive sampling dengan total sampel sebanyak 200 

selama lima tahun. Metode analisis data menggunakan analisis regresi linier berganda. Hasil 

penelitian ini menunjukkan bahwa variabel profitabilitas, likuditas dan economic value added 

berpengaruh positif terhadap return saham. Leverage berpengaruh negatif terhadap return 

saham.  
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ABSTRACT 

This study aims to analyze the effect of profitability, liquidity, leverage and economic value 

added on stock returns. The population in this study are mining companies listed on the 

Indonesia Stock Exchange in 2015-2019. The sampling technique was purposive sampling 

method with a total sample of 200 for five years. The data analysis method used multiple 

linear regression analysis. The results of this study indicate that the variables of profitability, 

liquidity and economic value added have a positive effect on stock returns. Leverage has 

negative effect on stock returns. 

Keywords : profitability, liquidity, leverage, economic value added, stock returns 
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