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ABSTRAK

Penelitian ini bertujuan untuk mengetahui bagaimana pengaruh Price to
Book Value (PBV), Economic Value Added (EVA) dan Market Value Added
(MVA) terhadap Return saham yang diperoleh investor pada perusahaan perbankan
terdaftar di bursa efek Indonesia periode 2018-2020. Penelitian ini juga bertujuan
untk mengtahui pengaruh Price to Book Value (PBV), Economic Value Added
(EVA) dan Market Value Added (MVA) secara simultan terhadap Return saham
yang diperoleh investor pada perusahaan perbankan terdaftar di bursa efek
Indonesia periode 2018-2020. Penelitian ini dilakukan menggunakan metode
kuantitatif, Data yang digunakan dalam penelitian ini yaitu data sekunder yang
bersumber dari laporan keuangan tahunan perusahaan sektor perbankan yang
listing di Bursa Efek Indonesia (BEI). Hasil penelitian ini menyatakan bahwa Price
to Book Value (PBV) berpengaruh signifikan terhadap Return Saham, Economic
Value Added (EVA) tidak berpengaruh dan tidak signifikan terhadap Return Saham,
Market Value Added (MVA) berpengaruh signifikan terhadap Return Saham.
Kemudian secara Simultan Price to Book Value (PBV), Economic Value Added
(EVA) dan Market Value Added (MVA) berpengaruh signifikan terhadap Return
Saham.
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ABSTRACT

This study aims to determine how the influence of Price to Book Value
(PBV), Economic Value Added (EVA) and Market Value Added (MVA) to the
Return investors acquired shares in banking companies listed in Indonesia Stock
Exchange 2018-2020 period. This study also aims to determine the effect of Price
to Book Value (PBV), Economic Value Added (EVA) and Market Value Added
(MVA) simultaneously to the Return investors acquired shares in banking
companies listed in Indonesia Stock Exchange 2018-2020 period. This research was
conducted using quantitative methods. The data used in this study are secondary
data sourced from the annual financial statements of banking sector companies
listed on the Indonesia Stock Exchange (IDX). The results of this study state that
Price to Book Value (PBV) has a significant effect on Stock Return, Economic
Value Added (EVA) has no significant effect on Stock Return, Market Value Added
(MVA) has a significant effect on Stock Return. Then Simultaneously Price to Book
Value (PBV), Economic Value Added (EVA) and Market Value Added (MVA) have
a significant effect on Stock Return.
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