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ABSTRAK

DEKKI TIMUR SANYOTO SHAKTI, Pengaruh Profitabiltas, Tangibility Assets,
Ukuran Perushaan, Assets Growth, Volatilitas, dan Likuiditas Terhadap Leverage
Pada Perusahaan Otomotif dan Komponen Yang Terdaftar di Bursa Efek Indonesia
dan Thailand Periode 2010-2014. Fakultas Ekonomi Universitas Negeri Jakarta.
2016.

Penelitian ini bertujuan untuk mengetahui pengaruh variabel Profitabiltas, Tangibility
Assets, Ukuran Perushaan, Assets Growth, Volatilitas, dan Likuiditas terhadap
leverage perusahaan otomotif dan komponen di Indonesia dan Thailand. Data yang
digunakan dalam penelitian ini berupa data tahunan perusahaan dan laporan keuangan
12 perusahaan Indonesia dan 15 perusahaan Thailand yang dipublikasikan serta
diperoleh dari icmi.co.id dan sec.co.th selama periode 2010-2014. Analisis yang
digunakan untuk uji beda rata-rata adalah One Way ANOVA dan Kruskall Wallis,
hasilnya menunjukan bahwa terdapat perbedaan signifikan antara rata-rata variabel
tangibility assets, assets growth, ukuran perusahaan, dan volatilitas perusahaan
otomotif dan kompnen di Indonesia dan Thailand dan tidak terdapat perbedaan
signifikan pada variabel profitabilitas dan likuiditas perusahaan otomotif dan
kompnen di Indonesia dan Thailand. Sehingga model regresi dibagi menjadi dua
kelompok. Model regresi menggunakan pendekatan data panel dengan uji chow dan
hausman terlebih dahulu didapat hasil terbaik. Untuk regresi data panel terbaik,
Indonesia dan Thailand menggunakan Random Effect Model. Hasil penelitian untuk
perusahaan otomotif dan komponen di Indonesia menunjukkan bahwa variabel
profitabilitas dan volatilitas berpengaruh positif namun tidak signifikan terhadap
leverage, variabel tangibility assets, assets growth, dan ukuran perusahaan
berpengaruh negatif namun tidak signifikan terhadap leverage, variabel likuidtas
berpengaruh negative dan signifikan terhadap leverage. Hasil penelitian di Thailand
menunjukkan bahwa variabel profitabilitas dan likuiditas berpengaruh negatif dan
signifikan terhadap [leverage, variabel assets growth berpengaruh positif dan
signifikan terhadap leverage, dan variabel tangibility assets, ukuran perusahaan, dan
volatilitas berpengaruh positif namun tidak signifikan terhadap leverage.

Kata kunci: leverage, profitabilitas, tangibility assets, assets growth, ukuran
perusahaan, volatilitas, likuiditas



ABSTRACT

DEKKI TIMUR SANYOTO SHAKTI. The Influence of Profitability, Tangibility Assets, Firm
Size, Assets Growth, Volatility, and Liquidity on Leverage of Automotive and Component
Company in Indonesia and Thailand Stock Exchange period 2010-2014. Faculty of
Economics State University of Jakarta. 2016.

This research is aimed to acknowledge the effect of variables from profitability,
tangibility assets, firm size, assets growth, volatility, and liquidity on leverage of
automotive and component company in Indonesia and. The data used in this research
consist of annual data of the company and the financial report of 12 Indonesian
company and 15 Thailand company published and received from icmi.co.id and
sec.co.th period 2010-2014. The analysis for average testing used One Way ANOVA
and Kruskall Wallis, the result indicates that there are significant difference between
tangibility assets, assets growth, firm size, and volatility variables of automotive and
component in Indonesia and Thailand and there is no indicated difference in
profitability and liquidity variables of automotive and component in Indonesia and
Thailand. Therefore, the regression model was made into two groups. The regression
model uses panel data approach with chow test and hausman test before the best
result is obtained and both groups Indonesia and Thailand panel data regression
model using Random Effect Model. The research result for automotive and
component in Indonesia shows that profitability and volatility variables have positive
yet insignificant result towards leverage, tangibility assets, assets growth, and firm
size variables have negative yet insignificant result towards leverage, liquidity
variable have negatively significant result toward leverage. The research result in
Thailand shows that profitability and liquidity variables have negatively significant
result towards leverage, assets growth variable have positively significant result
toward leverage, tangibility assets, firm size, and volatility have positive yet
insignificant result towards leverage.

Keywords: leverage, profitability, tangibility assets, assets growth, firm size,
volatility, liquidity
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