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Abstrak 

 

Penelitian ini bertujuan untuk menganalisis pengaruh corporate social 

responsibility, return on asset, debt to equity ratio, current ratio, dan price earning 

ratio terhadap return saham pada perusahaan sektor industri barang konsumsi yang 

terdaftar di Bursa Efek Indonesia tahun 2019-2021. Penelitian ini termasuk 

penelitian kuantitatif dengan pendekatan kausalitas yang bersifat sebab-akibat atau 

mempengaruhi dan dipengaruhi. Sampel dalam penelitian ini terdiri dari 32 

perusahaan yang dipilih berdasarkan kriteria tertentu  dengan menggunakan metode 

purposive sampling. Pengujian dilakukan dengan menggunakan regresi berganda. 

Hasil regresi menyajikan bahwa corporate social responsibility dan price earning 

ratio berpengaruh terhadap return saham. Sedangkan return on asset, debt to equity 

ratio, dan current ratio tidak berpengaruh terhadap return saham. 

 

Kata Kunci: corporate social responsibility, return on asset, debt to equity ratio, 

current ratio, price earning ratio, return saham 
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Business, Universitas Muhammadiyah Gresik, June, 2023 

 

Abstract 

 

The purpose of this study was to analyze about the effect of corporate social 

responsbility, return on asset, debt to equity ratio, current ratio, and price earning 

ratio to the stock return on consumer good industry sector listed in Indonesia Stock 

Exchange period 2019-2021. This research is a quantitative research with causality 

approach that is cause and effect or influencing and being influenced. The sample 

in this study consist of 32 companies selected based on certain criteria by using 

purposive sampling method. Testing is proposed by using multiple regression 

analysis. The result of this study concluded that corporate social responsibility and 

price earning ratio have an effect on stock return. While the variable return on 

asset, debt to equity ratio, and current ratio have no effect on stock return. 

 

Keywords: corporate social responsibility, return on asset, debt to equity ratio, 

current ratio, price earning ratio, stock return 
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