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ABSTRAK 

 

Penelitian ini bertujuan untuk menguji pengaruh Dividenper Share, 

Earning per Share, Free Cash Flow, Free Cash Flow Ratio, Market Value Added 

terhadap Return Saham. Peneitian ini dilakukan pada perusahaan yang tergabung 

dalam LQ 30 di Bursa Efek Indonesia periode 2020-2023. 

Jenis penelitian yang digunakan adalah jenis penelitian kuantitatif. Teknik 

pengambilan sampel yang digunakan dalam penelitian ini adalah purposive 

sampling. purposive sampling adalah teknik penentuan sampel degan kriteria 

tertetu. metode analisis yang digunakan adalah analisis regresi berganda dengan 

menggunakkan SPSS. 

Hasil peneitian ini menunjukkan bahwa (1) Dividenper Sharetidak 

berpengaruh terhadap Return Saham, (2) Earning per Share berpengaruh terhadap 

Return Saham, (3) Free Cash Flow Berpengaruh terhadap Return Saham, (4) Free 

Cash Flow Ratio berpengaruh terhadap Return Saham, (5) Market Value Added 

tidak berpengaruh terhadap Return Saham. 

 

Kata Kunci: Dividenper Share, Earning per Share, Free Cash Flow, Free Cash 

Flow Ratio, Market Value Added, Return Saham. 
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ABSTRACT 

This research examines the effect of Dividend Per Share, Earning Per 

Share, Free Cash Flow, Free Cash Flow Ratio, Market Value Added on stock 

return. The population consists of LQ-30 companies listed on the Indonesia Stock 

Exchange during 2020-2023. 

The research applies quantitatively. Furthermore, purposive sampling was 

applied as the data collection technique. In line with that, the samples were taken 

based on specified criteria. Moreover, to analyse the data, multiple linear 

regression with SPSS was used. 

The result indicates that (1) Dividend Per Share does not affect the stock 

return of LQ-30 companies listed on the Indonesia Stock Exchange during 2020- 

2023, (2) Earning Per Share affects the stock return of LQ-30 companies listed on 

the Indonesia Stock Exchange during 2020-2023, (3) Free Cash Flow affects the 

stock return of LQ-30 companies listed on the Indonesia Stock Exchange during 

2020-2023, (4) Free Cash Flow Ratio affects the stock return of LQ-30 companies 

listed on the Indonesia Stock Exchange during 2020-2023, and (5) Market Value 

Added does not affect the stock return of LQ-30 companies listed on the Indonesia 

Stock Exchange during 2020-2023. 
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