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ABSTRAK

Penelitian ini bertujuan untuk menguji pengaruh
variabel independen terhadap risiko sistematis. Variabel
independen adalah leverage keuangan, likuiditas, ukuran
perusahaan, return on equity.

Objek penelitian ini adalah semua perusahaan
perbankan yang terdaftar di Bursa Efek Indonesia pada tahun
2012-2016. 105 perusahaan dipilih dengan teknik purposive
sampling. Metode analisis data dilakukan dengan analisis
regresi linier berganda.

Hasil analisis ini menunjukkan bahwa variabel
Financial leverage, Return on Egquity tidak mempengaruhi
risiko sistematis. Dan variabel Likuiditas, Ukuran perusahaan
mempengaruhi Risk Sistematik.

Berdasarkan hasil penelitian ini, peneliti
merekomendasikan kepada calon investor saham perbankan,
harus lebih memperhatikan likuiditas dan ukuran perusahaan
untuk membuat prediksi terhadap saham beta sebagai
pertimbangan berinvestasi di saham perbankan.

Kata Kunci: Resiko Sistematik Financial Leverage,
Liquidity, Firm Size, Return on Equity
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ABSTRACT

This study aims to examine the effect of independent
variables on systematic risk. Independent variables are
financial leverage, liquidity, firm size, return on equity.

The object of this study is all banking companies listed
on the Indonesia Stock Exchange in 2012-2016. 105 companies
were selected by purposive sampling technique. Data analysis
method was done by multiple linear regression analysis.

The results of this analysis indicate that variables
Financial leverage, Return on Equity does not affect
Systematic risk. And the variables Liquidity, firm size affect
Systematic Risk.

Based on the results of this study, the researchers
recommend to potential investors of banking stocks, should pay
more attention to the liquidity and size of the company to make
predictions against the stock beta as a consideration to invest
in banking stocks.

Keywords: Systematic Risk, Financial Leverage, Liquidity,
Firm Size, Return on Equity
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