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ABSTRAKSI

Penelitian ini bertujuan untuk menguji pengaruh secara parsial dan simultan
antara corporate social responsibility, firm size, inflasi, tingkat suku bunga dan nilai
tukar terhadap return saham. Penelitian ini menggunakan metode kuantitatif.
Populasi dalam penelitian ini adalah semua perusahaan sub sektor otomotif dan
komponennya yang terdaftar di Bursa Efek Indonesia dari tahun 2014 hingga tahun
2018. Teknik pemilihan sampel menggunakan metode purposive sampling. Sampel
dalam penelitian ini adalah 6 perusahaan otomotif dan komponennya menggunakan
data triwulan sehingga total berjumlah 120 sampel. Teknik analisis yang digunakan
adalah analisis regresi linier berganda dengan bantuan software SPSS versi 20.
Berdasarkan hasil analisis secara parsial menunjukkan bahwa corporate social
responsibility dan tingkat suku bunga berpengaruh negatif dan tidak signifikan
terhadap return saham. Firm size, inflasi dan nilai tukar berpengaruh positif dan
tidak signifikan terhadap return saham. Secara simultan corporate social
responsibility, firm size, inflasi, tingkat suku bunga dan nilai tukar tidak terdapat
pengaruh terhadap return saham.

Kata kunci: corporate social responsibility, firm size, inflasi, tingkat suku bunga,
nilai tukar, return saham
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ABSTRACT

This study aims to examine the effect of partially and simultaneously between
corporate social responsibility, firm size, inflation, interest rates and exchange rates
on stock returns. This research uses quantitative methods. The population in this
study are all automotive and their components sub sector companies listed on the
Indonesia Stock Exchange from 2014 to 2018. The sample selection technique uses a
purposive sampling method. The sample in this study was 6 automotive companies
and their components used quarterly data so that a total of 120 samples. The
analysis technique used is multiple linear regression analysis with the help of SPSS
software version 20. Based on the results of the partial analysis shows that corporate
social responsibility and interest rates have a negative and not significant effect on
stock returns. Firm size, inflation and exchange rates have a positive and not
significant effect on stock returns. Simultaneously corporate social responsibility,
firm size, inflation, interest rates and exchange rates have no effect on stock returns.

Keywords: corporate social responsibility, firm size, inflation, interest rates,
exchange rates, stock returns
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