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ABSTRAK 

 

 Yosefin Meylista C Bria. 201610315120. Analisis Prediksi Imbal Hasil 

Saham BerdasarkanTingkat Pengungkapan Sukarela Pada Laporan Tahunan 

(Studi Kasus Perusahaan Yang Terdaftar Di Bursa Efek Indonesia) 

 Penelitian ini bertujuan untuk menganalisis Imbal Hasil saham 

berdasarkan pengungkapan sukarela perusahaan manufaktur yang terdaftar di 

Bursa Efek Indonesia (BEI) selama periode 2015-2018, baik secara parsial 

maupun simultan. Dan terdapat Rasio keuangan yang diteliti yaitu: debt to equity 

ratio (DER), Profit , Growth, return on asset (ROA), dan Size.  

 Populasi dalam penelitian ini adalah perusahaan manufaktur yang terdaftar 

di Bursa Efek Indonesia (BEI) selama periode 2015-2018. Sampel penelitian 

sebanyak 90 perusahaan manufaktur yang diperoleh dengan teknik purposive 

sampling. Teknik pengumpulan data yang digunakan adalah dokumentasi. Metode 

analisis data dengan regresi linier berganda. 

 Hasil penelitian menunjukkan bahwa pengungkapan sukarela tidak 

berpengaruh  terhadap Imbal Hasil saham. Leverage tidak berpengaruh  terhadap 

Imbal Hasil saham, Profit tidak berpengaruh terhadap Imbal Hasil saham, Growth 

tidak berpengaruh terhadap Imbal Hasil saham. ROA berpengaruh positif terhadap 

Imbal Hasil saham dan Size berpengaruh negatif terhadap Imbal Hasil  saham.   

Kata Kunci: Imbal Hasil Saham,pengungkapan sukarela, leverage, profit, growth, 

ROA dan size 
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ABSTRACT 

 

 Yosefin Meylista C Bria. 201610315120. Stock Return prediction 

analysis based on the level of voluntary disclosure in annual reports. 

 This study aimed to determine the analyze stock return based on voluntary 

disclosure of manufacture company listed in Indonesia Stock Exchange (IDX) 

during the period 2015-2018, either partially or simultaneously. Financial ratios 

studied were: debt to equity ratio (DER), profit, growth, return on asset (ROA) 

and size. 

 The population in this study were manufacture companies listed in 

Indonesia Stock Exchange (IDX) during the period 2015-2018. Samples were 90 

manufacture companies that obtained by using purposive sampling method. Data 

collection techniques used were documentation. Methods used for data 

analysisperformed by multiple linear regression. 

 The results showed that disclosure does not affect the stock return. 

Leverage does not affect the stock return, profit does not affect the stock return, 

growth does not affect the stock return , ROA (Return On Asset) effect on stock 

return and size effect on stock return. 

Keywords:  stock return , disclosure, debt to equity ratio (DER),profit, growth, 

return on asset (ROA), and size. 
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