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ABSTRACT 

Hujaimah (2024). The Effect of GCG, Profitability, and Company Size on Stock 

Returns in the Automobile & Comnponent Industry. Supervisor Dr Fifi Swandari, SE, 

M.Si. 

 The study aims to analyse the effect of good corporate governance, 

profitability, and company size on stock returns in the automobile & component 

industry. Sample determination using purposive sampling. The research sample was 

7 automobile & component companies listed on the Indonesia Stock Exchange for the 

period 2018 to 2023. 

 The data analysis technique used is multiple linear regression analysis 

(ordinary least square) using SPSS statistical software version 26. The results 

showed that institutional ownership variables, earnings per share, and company size 

affect stock returns in the automobile & component industry, while other variables, 

namely the independent board of commissioners and return on equity, have no effect 

on stock returns in the automobile & component industry. 

 

Keywords: GCG, Profitability, Company Size, and Stock Return. 
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ABSTRAK 

 

Hujaimah (2024). Pengaruh GCG, Profitabilitas, dan Ukuran Perusahaan terhadap 

Return Saham pada Industri Automobile & Comnponent. Pembimbing Dr. Fifi 

Swandari, SE, M.Si. 

 Penelitian ini bertujuan untuk menganalisa pengaruh good corporate 

governance, profitabilitas, dan ukuran perusahaan terhadap return saham pada 

industri automobile & component. Penentuan sampel menggunakan purposive 

sampling. Sampel penelitian sebanyak 7 perusahaan automobile & component yang 

terdaftar di Bursa Efek Indonesia periode 2018 s.d 2023. 

 Teknik analisis data yang digunakan adalah analisis regresi linier berganda 

(ordinary least square) menggunakan software statistic SPSS versi 26. Hasil 

penelitian ditemukan variabel kepemilikan institusional, earning per share, dan  

ukuran perusahaan berpengaruh terhadap return saham pada industri automobile & 

component, sedangkan variabel lainnya yaitu dewan komisaris independen dan return 

on equity tidak berpengaruh terhadap return saham pada industri automobile & 

component. 

Kata Kunci : GCG, Profitabilitas, Ukuran Perusahaan, dan Return Saham. 
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