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ABSTRAKSI

Tujuan dari penelitian ini adalah untuk menguji hubungan antara kinerja keuangan
yang terdiri dari return on asset (ROA), earning per share (EPS), price earning
ratio (PER), total asset turn over (TATO), dan kinerja lingkungan terhadap return
saham. Sampel dari penelitian ini adalah 11 perusahaan manufaktur periode 2012-
2016 dan dipilih secara purposive sampling. Penelitian ini menggunakan analisis
regresi berganda yang diolah dengan SPSS 17.0. Hasil dari pengujian dengan
analisis regresi berganda menunjukkan bahwa kinerja keuangan dan Kinerja
lingkungan pada uji F tidak berpengaruh terhadap return saham sedangkan pada
uji t TATO berpengaruh terhadap return saham sementara ROA, EPS, PER, dan
kinerja lingkungan tidak berpengaruh terhadap return saham.

Kata Kunci: Kinerja Keuangan, Return Saham, Return on Asset, Earning Per
Share, Price Earning Ratio, Total Asset Turn Over, Kinerja Lingkungan



ABSTRACT

The aim of this research is to test the influence of financial performance which
consist of return on asset (ROA), earning per share (EPS), price earning ratio
(PER), total asset turn over (TATO), and environment performance on stock
return. Sample of this research is 11 manufacture companies in the period of 2012
to 2016 and selected by purposive sampling. This research uses multiple
regression analysis which processed by SPSS 17.0. The result that uses multiple
regression analysis shows that financial performance and environment
performance on F test does not have influence to stock return while on t test
TATO influence to stock return, whereas ROA, EPS, PER, and environment
performance does not have influence to stock return.

Keywords: Financial Performance, Stock Return, Return on Asset, Earning Per
Share, Price Earning Ratio, Total Asset Turn Over, Environment Performance
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