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ABSTRAK

Penelitian ini bertujuan untuk mengetahui dan menganalisis asset growth,
leverage, earning variability, likuiditas dan profitabilitas yang mempengaruhi beta
saham pada perusahaan manufaktur yang terdaftar di Bursa Efek Indonesia periode
2015-2017.

Populasi dalam penelitian ini sebanyak 162 perusahaan. Metode pengambilan
sampel yang digunakan adalah metode purposive sampling dan diperoleh sebanyak 65
perusahaan yang menjadi sampel penelitian. Jenis penelitian yang digunakan
merupakan penelitian deskriptif kuantitatif dengan menggunakan analisis regresi linier
berganda.

Hasil analisis menunjukkan bahwa secara simultan asset growth, leverage,
earning variability, likuiditas, dan profitabilitas tidak berpengaruh terhadap beta
saham. Secara parsial asset growth, leverage, earning variability, likuiditas, dan
profitabilitas tidak berpengaruh terhadap beta saham.

Kata Kunci : Beta Saham, Asset Growth, Leverage, Earning Variability, Likuiditas
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ABSTRACT

This research aimed to determine and analyze asset growth, leverage, earning
variability, liquidity and profitability that affect beta stock at manufacturing company
listed in Indonesia Stock Exchange period 2015-2017.

The total population of this research is 162 companies. The sampling method
used in this research is purposive sampling method and there are 65 companies
collected as the sample of this research. Research method used in this research is
descriptive quantitive by testing the multiple linier regression analysis.

Result of this analysis shows that simultaneously, asset growth, leverage,
earning variability, liquidity and profitability haven’t affect on beta stock. Partially,
asset growth, leverage, earning variability, liquidity and profitability haven’t affect on
beta stock.

Keywords : Beta Stock, Asset Growth, Leverage, Earning Variability, Liquidity
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