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ABSTRAK

Avifah Fitriani, 2013: Pengaruh Risiko Sistematik Beta), Firm Size, dan
Price to Book Value (PBV) terhadap Return Saham LQ45 yang Terdaftar di
Bursa Efek Indonesia Periode 2008 - 2012. Skripsidakarta: Konsentrasi
Manajemen Keuangan, Program Studi Manajemen, Jurusa Manajemen,
Fakultas Ekonomi, Universitas Negeri Jakarta.

Tujuan dari penelitian ini adalah menganalisa apakadapat pengaruh Risiko
Sistematik (Beta)Firm Size,dan Price to Book ValugPBV) terhadapReturn
Saham LQA45 yang Terdaftar di Bursa Efek Indonesi@goBe 2008 - 2012. Data
yang digunakan merupakan data sekunder yang didapadari Indonesian
Capital Market Directory(ICMD) perusahaan. Sampel dalam penelitian selkanya
70 perusahaan. Hasil analisis deskriptif menunjokdkahwa rata-rata perusahaan
sudah mampu menciptakan nilai perusahaan yangfretak dan ukuran yang
besar. Tetapi beta pasar masih menunjukan hagj yangat fluktuatif. Analisis
dalam penelitian ini merupakan analisis data pdarban pendekatdixed effect.
Dari hasil pengujian penelitian ini, diketahui bahsecara simultan rasio risiko
sistematik (beta)firm size dan PBV berpengaruh terhadapturn saham.
Sedangkan secara parsial, terbukti bahwa PBV bggpeh positif dan signifikan
terhadapReturn Saham LQ45. Berbeda dengtmn sizedan Risiko Sistematik
(Beta) dalam penelitian ini berpengaruh negatif didak signifikan terhadap
ReturnSaham LQ45.

Kata kunci: ReturnSaham, Risiko Pasd&irm Size PBV



ABSTRACT

Avifah Fitriani, 2013: The Effect of Systematic Risks (Beta), Firm Size, and
Price to Book Value (PBV) to LQ45 Stocks Return Listed in Indonesia Stock
Exchange Period 2008 - 2012. Skripsi, Jakarta: Concentration of Financial
Management, Study Program of Management, Department of Management,
Faculty of Economics, State University of Jakarta.

The purpose of this research is to analyze whdtheze is influence of Systematic
Risk (Beta), Firm Size, and Price to Book Value\(PB LQ45 Stocks Return
Listed in Indonesia Stock Exchange Period 2008 1220rhe data used are
secondary data obtained from company Indonesianit@laparket Directory
(ICMD). The sample of 70 companies. Descriptive lysis showed that the
average value of the company has been able toeeatlatively good company
and great size, but it still shows the market betsults are very volatile. The
analysis in this research is an analysis of pareghdwith fixed effect approach.
From the test results of this study, it is knowat gimultaneously systematic beta
risk, firm size, and PBV influence on stock retuméhile partially, proved that
the PBV has significant and positive effect on Reftock LQ45. In contrast to
the firm size, and Systematic Risk (Beta) in thidyshave negative effect and not
significant to Return Stock LQ45.

Keyword: Stock Returns, Systematic Risk, Firm Size, PBV
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