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Abstrak

Penelitian ini bertujuan untuk menguji pengaruh Trading Volume Aktivitas, Laba Per Saham,
Pengembalian Saham Nilai Tambah Pasar (Studi Empiris pada LQ 45 Perusahaan). Jumlah
sampel sebanyak 45 perusahaan, dilakukan secara sensus. Sedangkan metode pengolahan
datanya yang digunakan peneliti adalah analisis regresi linier berganda. Hasil penelitian
menunjukkan bahwa Aktivitas Volume Perdagangan dan Earning Per Share berpengaruh positif
dan signifikan Nilai Tambah Pasar, namun return saham berpengaruh negatif dan berpengaruh
tidak signifikan terhadap Nilai Tambah Pasar.

Kata Kunci - Aktivitas Volume Perdagangan, Earning Per Share, Return Saham, Nilai Tambah

Pasar.

Abstract

This study aims to examine the effect of Trading Volume Activity, Earning Per Share, Stock
Return on Market Value Added (Empirical study in LQ 45 Companies). The numbers of samples
are 45 companies, carried out by census. While the data processing method used by researchers
is multiple linear regression analysis. The results showed that Trading Volume Activity and
Earning Per Share had a positive and significant effect on Market Value Added, but stock return
had a negative and insignificant effect on Market Value Added.

Keywords - Trading Volume Activity, Earning Per Share, Stock Return, Market Value Added.



