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ABSTRAK

Penelitian ini bertujuan untuk menguji dan mengetahui pengaruh Asset
Growth, Sales Growth, Return On Asset, Debt to Equity Ratio dan Current Ratio
baik secara simultan dan parsial terhadap risiko sistematis (Beta saham) LQ45 yang
terdaftar di Bursa Efek Indonesia 2011-2014.

Metode yang digunakan adalah analisis regresi linier berganda dengan taraf
signifikansi 0.05. Kriteria sampel yang digunakan dalam penelitian ini adalah
perusahaan yang masuk sebagai anggota LQ45 berturut-turut periode 2011-2014.
Berdasarkan kriteria tersebut, sampel yang digunakan dalam penelitian sebanyak 22
perusahaan.

Hasil penelitian menunjukan 4sset Growth, Sales Growth, Return On Asset,
Debt to Equity Ratio dan Current Ratio secara simultan berpengaruh signifikan
terhadap Beta saham. Secara parsial Asset Growth, Debt to Equity Ratio dan Current
Ratio berpengaruh signifikan terhadap Beta saham. Sedangkan Sales Growth dan
Return On Asset tidak berpengaruh signifikan terhadap Beta saham LQ45 yang
terdaftar di Bursa Efek Indonesia 2011-2014.

Kata Kunci: Risiko Sistematis, Faktor Fundamental Asset Growth dan Sales
Growth
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ABSTRACT

The research objective is to examine and determine influence of Asset
Growth, Sales Growth, Return on Asset, Debt to Equity Ratio and Current Ratio
simultaneously and partially to systematic risk (Beta stocks) LQ45 listed in Indonesia
Stock Exchange 2011-2014.

The method used is multiple linear regression analysis with level of
significance 0.05. Sample criteria used in this research are the companies that
entered as member LQ45 consecutive period of 2011-2014. Based on these criteria,
sample used in this research were 22 companies.

The results indicate that Asset Growth, Sales Growth, Return on Asset, Debt
to Equity Ratio and Current Ratio simultaneously have significant influence on Beta
stocks. Partially Asset Growth, Debt to Equity Ratio and Current Ratio has
significant influence on Beta stocks. While Sales Growth and Return On Asset have
not significant influence on Beta stocks LO45 companies listed in Indonesia Stock
Exchange 2011-2014.

Key Words: Systematic Risk, Fundamental Factors, Asset Growth and Sales Growth
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