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ABSTRAK

Penelitian ini bertujuan untuk menganalisis dan menguji pengaruh basic earning
power, times interest earned dan economic value added terhadap return saham
perusahaan manufaktur sektor pertambangan di Bursa Efek Indonesia periode
2016-2018. Jenis penelitian ini bersifat kuantitatif. Populasi penelitian merupakan
perusahaan manufaktur sektor pertambangan dengan menggunakan metode
purposive sampling, dimana sampel berjumlah 63 laporan keuangan dari 21
perusahaan. Data penelitian merupakan data sekunder yang diperoleh dari laporan
keuangan tahunan perusahaan manufaktur sektor pertambangan periode 2016-
2018. Teknik analisis menggunakan regresi linier berganda. Hasil penelitian
menunjukkan secara parsial basic earning power tidak memiliki pengaruh
signifikan terhadap return saham. Times interest earned tidak memiliki pengaruh
signifikan terhadap return saham, tetapi economic value added memiliki pengaruh
positif signifikan terhadap return saham. Sedangkan secara simultan basic
earning power, times interest earned dan economic value added memiliki
pengaruh signifkan terhadap return saham. Nilai koefisien determinasi sebesar
41,3% menunjukkan 58,7% return: saham dipengaruhi oleh variabel lain yang
tidak diteliti dalam penelitian ini.
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ABSTRACT

This reasearch aims to know analyze and test the influence of basic earning
power, times interest earned, and economic value added against the stock return
manufacturing company mining sector in Indonesia Stock Exchange periode of
2016-2018. This type of reseach using quantitative. The population of the
research was a manufacturing company mining sector by using purposive
sampling, where there are sample amounted 63 annual report from 21 companies.
Research data is secondary data obtained from annual report of manufacturing
companies mining sector period of 2016-2018. Data analysis techniques using
multiple linear regression. The result of this research indicate that partially basic
earning power has not significant effect to stock return. Times interest earned has
not significant effectt to stock return. But economic value added has positive
significant effect to stoct return. While simultaneouslty has effect significant to
stock return. The coefficient of determination obtaied by 41,3% indicate that
58,7% of stock return is influenced by other variables not examined in this study.
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