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ABSTRACT

Marchia Azzahrah Putri (2025). The Effect of Return on Equity, Dividend Payout Ratio,
Company Size, and Environmental, Social and Governance (ESG) on Stock Price in
Companies Listed on the IDX ESG Leaders for the Period 2021-2024.

Advisor: Isnawati

This research aims to test and analyze the effect of Return on Equity, Dividend Payout
Ratio, Company Size, and Environmental, Social and Governance (ESG) on Stock Price.
This research was conducted on companies listed on the IDX ESG Leaders for the period
2021-2024.

The population of this research were companies listed on the IDX ESG Leaders for the
period 2021-2024. The sample selection used a purposive sampling method with certain
criteria, which resulted in 13 companies with a span of 4 years of research, so that the total
sample in this study was 52 samples. The analytical method in this research used data panel
regression analysis through Eviews 12.

The results of this study show that Return on Equity and Company Size has an positive
effect on stock price, while Dividend Payout Ratio and Environmental, Social and
Governance (ESG) have no effect on stock price.

Keywords: Return on Equity, Dividend Payout Ratio, Company Size, Environmental,
Social, and Governance, Stock Price, IDX ESG Leaders, Signalling Theory



ABSTRAKSI

Marchia Azzahrah Putri (2025). Pengaruh Return on Equity, Dividend Payout Ratio,
Ukuran Perusahaan, dan Environmental, Social, and Governance (ESG) terhadap Harga
Saham pada Perusahaan yang Listing Di Index IDX ESG Leaders Tahun 2021-2024.
Pembimbing : Isnawati

Penelitian ini bertujuan untuk menguji dan menganalisis Return on Equity, Dividend
Payout Ratio, Ukuran Perusahaan, dan Environmental, Social, and Governance (ESG)
terhadap Harga Saham. Penelitian ini dilakukan pada perusahaan yang listing pada Index
IDX ESG Leaders periode 2021-2024.

Populasi penelitian ini adalah perusahaan yang listing pada index IDX ESG Leaders
periode 2021-2024. Pemilihan sampel menggunakan metode purposive sampling dengan
kriteria tertentu, yang menghasilkan 13 perusahaan dengan rentang waktu 4 tahun
penelitian, sehingga total sampel dalam penelitian ini adalah sebanyak 52 sampel. Metode
analisis dalam penelitian ini menggunakan analisis regresi data panel melalui Eviews 12.

Hasil penelitian ini menunjukkan bahwa Return on Equity (ROE) dan ukuran
perusahaan berpengaruh positif terhadap harga saham, sedangkan Dividend Payout Ratio,
Environmental, Social dan Governance (ESG) tidak berpengaruh terhadap harga saham.

Kata Kunci : Return on Equity, Dividend Payout Ratio, Ukuran Perusahaan,
Environmental, Social, and Governance, Harga Saham, IDX ESG Leaders, Teori Sinyal
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