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INTISARI

Penelitian ini bertujuan untuk menganalisa pengaruh Economic Value
 Added (EVA), Market Value Added (MVA), Rasio Profitabilitas, Debt to Equity
(DER) serta Umur Perusahaan terhadap harga saham pada perusahaan manufaktur -
yang terdaftar di Bursa Efek Jakarta. Disamping itu juga dimaksudkan untuk
menganalisa diantara variabel tersebut, variabel mana yang berpengarub
signifikan terhadap harga saham.

Sampel yang digunakan adalah perusahaan manufaktur dengan periode
pengamatan antara tahun 2001-2004. Alat analisis yang digunakan adalah regresi
linier berganda setelah terlebih dahulu dilakukan uji Normalitas yang
dimaksudkan untuk mengetahui apakah masing-masing variabel berdistribusi
normal atau tidak. Normalitas data diuji dengan menggunakan metode uji One-
Sampel Kolmogorov-Smirnov (KS).

Hasil penelitian menunjukkan variabel-variabel Economic Value Added
Market Value Added, Return on Asset (ROA), Return on Equity (ROE), Debt to
Equity (DER) serta Umur perusahaan secara simultan berpengaruh signifikan
terhadap harga saham. Sedangkan sccara parsial variabel Economic Value Added
berpengaruh tidak signifikan. Refurn on Asset (ROA) berpengaruh dominan
pengaruhnya terhadap harga saham. Variabel-variabel Economic Value Added,
Market Value Added, Return on Asset (ROA), Return on Equity (ROE), Debt to
Equity (DER) serta Umur perusahaan mampu menjelaskan variasi perubahan
harga saham sebesar 30,3%, sedangkan sisanya sebesar 69,7% dijelaskan oleh
variabel-variabel lain yang tidak dimasukkan dalam penelitian ini.

Kata kunci: Economic Value Added Market Value Added, Rasio Profitabilitas,
Debt to Equity (DER) dan umur perusahaan
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ABSTRACT

This purpose examination to analysis influence Economic Value Added
(EVA), Market Value Added (MVA), Profitability Ratio, Debt to Equity (DER)
together in with company ages in face share price on the manufacture as listed in
Bursa Efck Jakarta. Besides that contemplated also to analysis between
mentioned, where variable influence significance in face with share price.

This sample be used is manufacture in company with period observation
between 2001-2004. Tools of analysis used is double regression linier after
formerly had done assumption test in order to for to know variable respectively
distribution normal or not. Normality data had testing with using method test
One-Sample Kolmogorov-Smirnov (KS).

This examination to show variables Economic Value Added, Market
Value Added, Return on Asset (ROA), Return on Equity (ROE), Debt to Equity
(DER) together with ages company ways simultan influence in face significance
* share price. Whereas the ways partial Variable Economic Value Added influence .
in face share price. The variables Economic Value Added, Market Value Added,
Return on Asset (ROA), Return on Equity (ROE), Debt to Equity (DER) together
with company ages to explain with change variety share price larger is 30,3%
whereas is remain larger is 69,7% to explain by other variables isn’t entry in this
examination.

Key Word : Economic Value Added, Market Value Added, Profitability Ratio,
Debt to Equity (DER) and Company ages
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