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Tujuan penelitian ini adalah untuk mendapatkan bukti empiris mengenai pengaruh
firm size, beta saham, economic value added, dan operating cash flow dalam
memprediksi return saham perusahaan manufaktur yang terdaftar di Bursa Efek
Indonesia pada tahun 2013-2015. Teknik pengambilan sampel dengan
menggunakan metode purposive sampling. Penelitian dilakukan dengan sampel
46 perusahaan manufaktur. Hasil penelitian ini menunjukkan bahwa semua
variabel independen secara simultan berpengaruh signifikan terhadap return
saham (uji F). Hasil uji t menunjukkan bahwa firm size dan economic value added
tidak berpengaruh signifikan terhadap return saham sedangkan beta saham dan
operating cash flow berpengaruh signifikan terhadap return saham.

The purpose of this research is to obtain empirical evidence about the effects of
firm size, beta of stock, economic value added, andoperating cash flow on
predicting stock return in manufacturing companies listed in the Indonesian Stock
Exchange in the period of 2013-2015. The sample was determinded by purposive
sampling method. The research is conducted by taking 46 manufacture companies.
The result of this research shows that all the independent variables have
significant effect on stock return simultaneously (F test). The t test shows that firm
size and economic value added have no significant effect on stock return while
beta of stock and operating cash flow have significant effect on stock return.
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