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ABSTRAK

Danni Winadi. Pengaruh Corporate Social Performance Terhadap Stock
Return Perusahaan Yang Melakukan Initial Public Offering (IPO) di Bursa
Efek Indonesia Periode 2011-2015. Fakultas Ekonomi Universitas Negeri
Jakarta. 2015. Skripsi, Jakarta: Konsentrasi Manajemen Keuangan, Program
Studi S1 Manajemen, Jurusan Manajemen, Fakultas Ekonomi, Universitas
Negeri Jakarta.

Tujuan dari penelitian ini adalah untuk: 1) uji empiris perbedaan corporate social
performance (CSP) antara perusahaan lama dan perusahaan baru, 2) uji secara
empiris pengaruh Kinerja sosial perusahaan pada stock return yang ukur dengan
Cummulative Abnormal Return (CAR) dan Holding-Period Returns (HPR).
Penelitian ini menggunakan variabel kontrol seperti ukuran perusahaan,
pertumbuhan perusahaan, kepemilikan institusional dan kepemilikan manajerial.
Sampel yang perusahaan yang terdaftar melakukan IPO di BEI periode 2011 sampai
april 2015 yang diambil dengan metode purposive sampling. Hasil penelitian
menunjukkan bahwa terdapat perbedaan corporate social performance (CSP)
antara perusahaan lama dengan perusahaan baru. Hasil lainnya yaitu CSP
berpengaruh positif dan signifikan terhadap stock return. Kemudian pada variabel
kontrol, ukuran perusahaan berpengaruh negatif signifikan terhadap stock return,
sedangkan pertumbuahan perusahaan, kepemilikan institusional dan kepemilikan
manajerial memiliki pengaruh positif signifikan terhadap stock return.

Kata Kunci: Corporate Social Performance, Stock Return, Ukuran Perusahaan,
Pertumbuhan Perusahaan, Kepemilikan Institusional, Kepemilikan
Manajerial.



ABSTRACT

Danni Winadi. The Effect of Corporate Social Performance on Stock Return:
Evidance From Firms Doing an Initial Public Offering (IPO) in Indonesia Stock
Exchange Period 2011-2015. Skripsi, Jakarta: Concentration of Financial
Management, Study Program of Management, Department of Management,
Faculty of Economics, State University of Jakarta.

The purpose of the result are to: 1) test the empirical differences corporate social
performance (CSP) between the old company and the new company, 2) test
empirically test influence of corporate social performance in stock return is
measured by cumulative abnormal return (CAR) and Holding-Period Returns
(HPR). This study uses a control variable such as companies size, companies
growth, institutional ownership and managerial ownership. Samples are companies
listed on the Indonesia Stock Exchange doing an IPO period 2011 to april 2015
taken by purposive sampling method. The results showed that there are differences
in corporate social performance (CSP) between the old company to the new
company. Other results that CSP has positive effect and significantly on stock
return. Then the control variables, the company size has a significant negative
effect on stock return, meanwhile companies growth, institutional ownership and
managerial ownership has a significant positive effect on stock return.

Keywords: Corporate Social Performance, Stock Return, Company Size, Company
Growth, Institutional Ownership, Managerial Ownership.
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