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Return Saham merupakan tingkat pengembalian atau keuntungan yang akan
diterima oleh investor atas investasi yang dilakukan. Return mendeskripsikan hasil
yang didapatkan investor berdasarkan kegiatan investasinya yang sudah
dilaksanakan sepanjang jangka waktu yang ditentukan, meliputi dividend yield dan
capital gain (loss). Penelitian ini bertujuan untuk mengetahui pengaruh CSR, Green
Investment, dan Green Credit terhadap Return Saham. Sampel penelitian yang
digunakan pada penelitian ini adalah perusahaan Energi yang terdaftar di Bursa
Efek Indonesia pada tahun 2018 - 2022 dengan menggunakan teknik purposive
sampling, sehingga di dapat jumlah sampel sebanyak 10 perusahaan. Metode uji
hipotesa dalam penelitian ini menggunakan analisis regresi data panel. Hasil
penelitian menunjukkan bahwa CSR tidak berpengaruh signifikan terhadap Return
Saham, sementara Green Investment dan Green Credit berpengaruh signifikan

terhadap Return Saham.
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ABSTRACT

THE EFFECT OF CSR, GREEN INVESTMENT AND GREEN CREDIT ON
STOCK RETURNS: A CASE STUDY ON THE ENERGY SECTOR IN
INDONESIA

By:

SYALSA BELLA KIRANA

Stock return is the rate of return or profit that would be received by investors for
the investment made. Return describes the results obtained by investors based on
their investment activities that have been carried out over a specified time,
including dividend yield and capital gain (loss). This study aimed to determine the
effect of CSR, green investment, and green credit on stock returns. The research
sample used was an energy company listed on the Indonesian stock exchange in
2018-2022, using the purposive sampling technique, so that a total sample of 10
companmies was obtained. Panel data regression analysis used in this study's
hypothesis test methodology. The results showed that CSR had no significant
effect on stock returns, while green investment and green credit had a significant

effect on stock returns.
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