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THE EFFECT OF GOOD CORPORATE GOVERNANCE, RISK,
EFFICIENCY, PROFITABILITY, AND BANK SIZE ON STOCK RETURN
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ABSTRACT

This study aims to examine the effect of Good Corporate Governance (GCG), Risk,
Efficient, Profitability, and Size to the Stock Returns at the banking company in the
Indonesia Stock Exchange period 2011-2016. Data were collected using
nonparticipantobservation. The study population was the whole banking companies
listed in Indonesia Stock Exchange period 2011-2016. By using purposive sampling
obtained a sample of 16 banking companies. The analysis technique used in this
research is multiple linear regression analysis. Hypothesis testing results show that
GCG has negative and significant effect on the stocks return. Eficiency and bank size
have positive and significant on the stock returns. Risk and profitability have no
significant effect on stock returns. Advice can be given, future studies are expected to
add another independent variable that can measure the soundness of banks will also
be an effect on stock returns.

Keywords : Stock Returns, Good Corporate Governance (GCG), Risk, Efficient,
Profitability, Bank Size,
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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh Good Corporate Governance
(GCGQG), risiko, efisiensi, profitabilitas dan ukuran bank terhadap return saham pada
bank go public di Indonesia. Teknik pengumpulan data menggunakan teknik non
participant obsetvation. Populasi penelitian adalah bank go public di BEI periode
2011-2016. Dengan menggunakan teknik purposive sampling diperoleh sampel
penelitian sebanyak 16 bank. Teknik analisis data yang digunakan dalam penelitian
ini adalah analisis regresi berganda. Hasil hipotesis menunjukan GCG berpengaruh
negated terhadap return saham. Efisiensi dan ukuran bank berpengaruh positif
terhadap return saham, sedangkan risiko dan profitabilitas tidak berpangaruh
terhadap return saham. Saran untuk penelitian selanjutnya agar ditambahkan variabel
independen baru yang memiliki konstribusi pengaruh terhadap return saham.

Kata Kunci : Return Saham, Good Corporate Governance, Risiko, Efisiensi,
Profitabilitas, Ukuran Bank
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