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ABSTRAK 

 

Yulia Ernawati, 201510315004. Pengaruh Corporate Social Responsibility 

Disclousure dan Market Value Added terhadap Return Saham  (Studi Kasus LQ45 

yang terdaftar di Bursa Efek Indonesia Periode 2013-2017). 

Penelitian ini untuk menguji pengaruh Corporate Social Responsibility 

Disclousure dan Market Value Added terhadap Return Saham. Populasi dalam 

penelitian ini adalah perusahaan indeks LQ45 yang terdaftar di Bursa Efek Indonesia 

periode 2013 sampai dengan 2017. Pemilihan sampel menggunakan teknik purposive 

sampling dan diperoleh 12 perusahaan sebagai sampel penelitian. Metode analisis 

data yang digunakan adalah analisis regresi berganda.  

Hasil penelitian ini menyatakan bahwa Corporate Social Responsibility 

Disclousure tidak berpengaruh signifikan terhadap Return Saham dengan nilai 

signifikansi sebesar 0,279 lebih besar dari taraf signifikansi 0,05. Market Value 

Added berpengaruh signifikan terhadap Return Saham dengan nilai signifikansi 

sebesar 0,004 lebih kecil dari taraf signifikansi 0,05. Kemudian Corporate Social 

Responsibility Disclousure dan Market Value Added secara bersama-sama 

berpengaruh signifikan terhadap Return Saham.  Hal ini ditunjukkan dengan nilai 

signifikansi F sebesar 0,004 lebih kecil dari taraf signifikansi 0,05.  

 

Kata kunci : Return Saham, Corporate Social Responsibility Disclosure, Market 

Value Added  

 

 

 

 

Pengaruh Corporate..., Yulia, Fakultas Ekonomi 2019



vi 
 

 

Pengaruh Corporate..., Yulia, Fakultas Ekonomi 2019



vi 
 

ABSTRACT 

 

Yulia Ernawati, 201510315004. The Effect of Corporate Social Responsibility 

Disclousure and Market Value Added on Stock Returns (Case Study of LQ45 which 

was listed on the Indonesia Stock Exchange for the 2013-2017 Period). 

This study is to examine the effect of Corporate Social Responsibility Disclousure and 

Market Value Added on Stock Returns. The population in this study is the LQ45 index 

companies listed on the Indonesia Stock Exchange from 2013 to 2017. The selection of 

samples used purposive sampling technique and obtained 12 companies as the 

research sample. The data analysis method used is multiple regression analysis. 

The results of this study state that the Corporate Social Responsibility Disclousure has 

no significant effect on Stock Returns with a significance value of 0.279 greater than 

the significance level of 0.05. Market Value Added has a significant effect on Stock 

Returns with a significance value of 0.004 less than the 0.05 significance level. Then 

Corporate Social Responsibility Disclosure and Market Value Added together have a 

significant effect on Stock Return. This is indicated by the F value of 0.004 which is 

smaller than the significance level of 0.05. 

 

Keywords: Stock Returns, Corporate Social Responsibility Disclosures, Market Value 

Added 
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