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ABSTRAK

Adistia Monica Sari. 301 16 11 001. 2019. Pengaruh Return on Investment
(ROI), Return on Equity (ROE), Earning per Share (EPS) dan Corporate
Social Responsibility (CSR) Terhadap Return Saham pada Perusahaan
Manufaktur yang Terdaftar di Bursa Efek Indonesia (BEI) Periode 2015-
2018.

Penelitian ini bertujuan untuk menganalisis pengaruh Return on
Investment (ROI), Return on Equity (ROE), Earning per Share (EPS), dan
Corporate Social Responsibility (CSR) secara parsial dan simultan terhadap
return saham pada perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia
(BEI) periode 2015-2018. Jenis penelitian ini adalah penelitian kuantitatif yang
menggunakan teknik pengambilan data penelitian sekunder.

Populasi penelitian ini adalah laporan keuangan perusahaan manufaktur
yang terdaftar di Bursa Efek Indonesia tahun 2015-2018 sebanyak 154
perusahaan. Teknik pengambilan sampel yang digunakan dalam penelitian adalah
metode purposive sampling yaitu teknik penarikan sampel dengan pertimbangan
tertentu yang didasarkan pada kepentingan penelitian. Berdasarkan Kriteria
pengambilan sampel yang telah ditetapkan maka diperoleh sampel penelitian
sebanyak 19 perusahaan. Data diperoleh dari laporan keuangan yang diterbitkan
Indonesia Stock Exchange (IDX) dan dikumpulkan dengan metode dokumentasi.
Analisis data menggunakan analisis regresi data panel untuk menguji pengaruh
variabel dependen dan variabel independen.

Hasil penelitian ini menunjukkan bahwa secara parsial variabel Earning
per Share (EPS) dan Corporate Social Responsibility (CSR) berpengaruh
signifikan terhadap return saham, sedangkan variabel Return on Investment (ROI)
dan Return on Equity (ROE) tidak berpengaruh signifikan terhadap return saham.
Tetapi secara simultan variabel ROI, ROE, EPS, dan CSR berpengaruh signifikan
terhadap return saham.

Kata kunci: Return on Investment (ROI), Return on Equity (ROE),

Earning per Share (EPS), Corporate Social Responsibility (CSR)
dan Return Saham
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ABSTRACT

Adistia Monica Sari. 301 16 11 001. 2019. The Effects of Return on
Investment (ROI), Return on Equity (ROE), Earning per Share (EPS) and
Corporate Social Responsibility (CSR) on Stock Returns on Manufacturing
Companies Listed on the Indonesia Stock Exchange (IDX) Period 2015-2018.

This study aims to analyze the effect of Return on Investment (ROI),
Return on Equity (ROE), Earning per Share (EPS), and Corporate Social
Responsibility (CSR) partially and simultaneously on stock returns on
manufacturing companies listed on the Indonesia Stock Exchange (IDX) for the
2015-2018 period. This type of research is quantitative research that uses
secondary research data collection techniques.

This population of this study is 154 companies financial statements listed
on the Indonesia Stock Exchange in 2015-2018. The sampling technique used in
this study is the purposive sampling method, which is the sampling technique with
certain considerations based on research interests. Based on the predetermined
sampling criteria, 19 research samples were obtained. Data is obtained from
financial statements published by the Indonesia Stock Exchange (IDX) and
collected by the documentation method. Data analysis used panel data regression
analysis to test the effect of the dependent and independent.

The results of this study indicate that partially Earning per Share (EPS)
and Corporate Social Responsibility (CSR) variables have a significant effect on
stock returns, while the Return on Investment (ROI) and Return on Equity (ROE)
variables have no significant effect on stock returns. But simultaneously ROI,

ROE, EPS, and CSR variables have a significant effect on stock returns.

Keywords: Return on Investment (ROI), Return on Equity (ROE), Earning
per Share (EPS), Corporate Social Responsibility (CSR) and
Stock Return
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