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ABSTRACT:

The purpose of this study is to obtain empirical evidence regarding the influence of
Company Size (F'S), Profitability (ROA), Corporate Social Responsibility (CSR) and
Corporate Governance (GCG) on Stock Returns. The subjects of this research are
manufacturing sector companies listed on the Indonesia Stock Exchange for the
2017-2019 period. The research data is secondary data in the form of financial
reports from sample companies. The research sample was taken using purposive
sampling method, with a total sample of 32 companies. Data processed with the
help of software E-views 9. Hypothesis testing using multiple regression analysis
models. The results showed that profitability with the proxy of Return on Assets has
a significant positive effect on Stock Returns. Meanwhile, Company Size (FS),
Corporate Social Responsibility (CSR) and Corporate Governance (GCG) have no
effect on Stock Returns.
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Abstrak:

Tujuan penelitian ini adalah untuk memperoleh bukti empiris mengenai pengaruh
Ukuran Perusahaan (FS), Profitabilitas (ROA), Tanggung Jawab Sosial Perusahaan
(CSR) dan Tata Kelola Perusahaan (GCG) terhadap Return Saham. Subjek
penelitian ini adalah perusahaan sector manufaktur yang terdaftar di Bursa Efek
Indonesia periode 2017-2019. Data penelitian merupakan data sekunder berupa
laporan keuangan dari perusahaan sampel. Pengambilan sampel pelitian
menggunakan metode purposive sampling, dengan total sampel sebanyak 32
perusahaan. Data diolah dengan bantuan sofiware E-views 9. Pengujian hipotesis
menggunakan model analisis regresi berganda. Hasil penelitian menunjukkan
bahwa profitabilitas dengan proksi Return on Asset berpengaruh positif signifikan
terhadap Return Saham. Sementara itu, Ukuran Perusahaan (FS), Tanggung Jawab
Sosial Perusahaan (CSR) dan Tata Kelola Perusahaan (GCG) tidak berpengaruh
terhadap Return Saham.
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