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ABSTRAK

Rizki Legowo, 2011: Pengaruhvestment Opportunity SE0S) danFinancial
LeverageTerhadapReturnSaham Pada Perusahaan yang Terdaftar di BEI Tahun
2005-2009

Penelitian ini bertujuan untuk menguiji pengaruhkprgroksi I0S daminancial
leverage Kedua variabel tersebut adalah independenretam saham digunakan
sebagai dependen variabelnya. Periode observasiiten ini mencakup lima
tahun pelaporan. Peneliti menggunakan data sekwadey didapat dari ICMD
tahun 2006 dan 2010 (edisi tahunan). Data yangndian terdiri dari enam
elemen yaituassettetap, EBIT, totalssefs total ekuitas, jumlah saham beredar
dan harga penutupan saham. Jumlah sampel yangmeukwadalah 70 sampel
perusahaan yang telah memenuhi kritgnaposive samplinggzang digunakan
peneliti. Pengujian data dilakukan dengan mesin§SSP7.1. Jasilnya ditemukan
bahwa hanya satu variabel independen yang mempdngesturn saham.
Kesimpulan dari penelitian ini adalah bahwa hangedapat satu variabel
independen yang mampu mempengaruhi variabel depemalau secara simultan
variabel independen mampu mempengaruhi variaberakgm.

Kata kunciiinvestment opportunity s@DS), financial leveragereturn saham.



ABSTRACT

Rizki Legowo, 2011; The Influence of Investmenta@ippity Set (I0S) and
Financial Leverage to Stock Return On Companietediat BEI in 2005-2009

This study aims to examine the influence of IO&ips and financial
leverage. Those two variables are independent daadksreturn is used as a
dependent variable. The period of observationus fiears, started in 2005 until
2009. Researcher used secondary data obtained ffotD 2006 and 2010
(annual edition). Data that used in this researdmprises six elements which is
fixed asset, EBIT, total asset, total equity, stocthe market, and closing price..
Numbers of sample used in this research is 70 campawhich is has been
passed the purposive sampling used by researclest. df data using SPSS 17.1
software. Result from this study found that only @roxy as independent
variables which is MVBA that significantly influemg the dependent variable.
The result is found that independents variables sigmificantly influence the
dependent variable. The conclusion tell us the amg proxy in this study that
significantly influenced stock return and indepamdeariables together are
significantly influenced the dependent variables.

Key words: investment opportunity set (10S), finaheverage, stock return.
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