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ABSTRAK 
 

Imro’atul Isnainia, pengaruh Market Value Added, Return on Equity, Quick 
Ratio, dan Debt to Equity Ratio terhadap return saham pada perusahaan retail 

yang terdaftar di bursa efek indonesia periode 2012-2016. Dibawah bimbingan 
Drs. Ec. H. Makhmud Zulkifli, Msi dan Purnamawati, SE, M.Si. 

Investasi merupakan kegiatan ekonomi yang dapat menunjang 
kesejahteraan suatu bangsa. Tujuan dari investasi adalah memaksimalkan 
return. Untuk mencapai tujuan tersebut, sebelum melakukan investasi umumnya 
investor akan melakukan analisis laporan keuangan, salah satu cara yang 
digunakan yaitu rasio finansial diantaranya yaitu Market Value Added (MVA), 
Return on Equity (ROE), Quick Ratio (QR), dan Debt to Equity Ratio. Perusahaan 

yang memiliki nilai MVA yang positif berarti mampu menciptakan kekayaan bagi 
perusahaan maupun para pemegang sahamnya. ROE yang tinggi mencerminkan 
bahwa perusahaan berhasil menghasilkan keuntungan dari modalnya. QR yang 
tinggi menunjukkan bahwa hutang jangka pendek telah tertutupi oleh aktiva 
lancarnya kecuali persediaan. DER yang tinggi menunjukkan tingginya risiko 
yang ditanggung oleh kreditor apabila terjadi kegagalan. 

Tujuan dari penelitian ini untuk mengetahui apakah ada pengaruh antara 
Market Value Added, Return on Equity, Quick Ratio, dan Debt to Equity Ratio 
secara parsial dan simultan terhadap Return Saham pada perusahaan Retail 
yang terdaftar di Bursa Efek Indonesia periode 2012-2016. 

Teknik pengambilan sampel menggunakan purposive sampling, 
berdasarkan purposive sampling diperoleh 10 perusahaan retail. Pengujian 

hipotesis dilakukan dengan analisis Regresi Linier Berganda. 
Hasil penelitian ini menunjukkan Market Value Added, Return on Equity, 

Quick Ratio, dan Debt to Equity Ratio secara simultan berpengaruh positif tetapi 
tidak signifikan terhadap Return Saham dengan nilai signifikansi sebesar 0,480 

dan secara parsial juga berpengaruh tidak signifikan terhadap return saham 
dengan masing-masing nilai signifikansi variabel Market Value Added sebesar 
0,535, Return on Equity sebesar 0,847, Quick Ratio sebesar 0,916, dan Debt to 
Equity Ratio sebesar 0,340. 

 
 
 

Kata kunci : Market Value Added (MVA), Return on Equity (ROE), Quick Ratio 
(QR), Debt to Equity Ratio (DER), Return Saham.  
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ABSTRACT 
 
 

Imro'atul Isnainia, the influence of Market Value Added, Return on Equity, 
Quick Ratio, and Debt to Equity Ratio to stock returns on retail companies listed 
in Indonesia Stock Exchange period 2012-2016. Under the guidance of Drs. Ec. 
H. Makhmud Zulkifli, Msi and Purnamawati, SE, M.Si.  

Investment is an economic activity that can support the welfare of a nation. 
The purpose of investment is to maximize return. To achieve these objectives, 
before investing generally investors will perform financial statement analysis, one 
of the ways used are financial ratios such as Market Value Added (MVA), Return 
on Equity (ROE), Quick Ratio (QR), and Debt to Equity Ratio. Companies that 
have a positive MVA score means being able to create wealth for the company 
and its shareholders. High ROE reflects that the company succeeded in 
generating profit from its capital. High QR indicates that short-term debt has been 
covered by current assets except inventories. A high DER indicates the high risk 
borne by the creditor in the event of a failure.  

The purpose of this research is to know if there is any influence between 
Market Value Added, Return on Equity, Quick Ratio, and Debt to Equity Ratio 
partially and simultaneously to Return Shares on Retail companies listed in 
Indonesia Stock Exchange period 2012-2016.  

Sampling technique using purposive sampling, based on purposive 
sampling obtained 10 retail companies. Hypothesis testing is done by multiple 
linear regression analysis.  

The result of analysis shows Market Value Added, Return on Equity, Quick 
Ratio, and Debt to Equity Ratio simultaneously have positive but not significant 
effect to Return of Stock with significance value equal to 0,480 and partially also 
have not significant effect to stock return with each significance value Market 
Value Added variable of 0,535, Return on Equity equal to 0,847,Quick Ratio 
equal to 0,916, and Debt to Equity Ratio equal to 0,340. 

 
 
 

Keywords: Market Value Added (MVA), Return on Equity (ROE), Quick Ratio 
(QR), Debt to Equity Ratio (DER), Stock Return. 
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