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FAKULTAS EKONOMI DAN BISNIS PROGRAM STUDI MANAJEMEN 

 
Penelitian ini bertujuan untuk menganalisis pengaruh size, market to book 

value, beta dan mispricing terhadap return saham (studi kasus perusahaan yang 

terdaftar dalam index LQ 45 periode 2017-2020). Variabel yang diajukan adalah 

tiga variabel bebas dan satu variable terikat. size, market to book value, beta dan 

mispricing sebagai variabel bebas dan sedangkan return saham sebagai variabel 

terikat. 

Penelitian ini merupakan penelitian deskriptif kuantitatif melalui studi kasus 

pada perusahaan yang terdaftar dalam index LQ 45 periode 2017-2020 dan 

dianalisis dengan regresi. meregresi pengaruh size, market to book value, beta dan 

mispricing terhadap return saham (studi kasus perusahaan yang terdaftar dalam 

index LQ 45 periode 2017-2020).  

Hasil penelitian menunjukkan bahwa variabel size, market to book value, 

beta dan mispricing secara parsial dan berganda berpengaruh positif dan 

signifikan terhadap return saham (studi kasus perusahaan yang terdaftar dalam 

index LQ 45 periode 2017-2020).  

 

Kata kunci : size, market to book value, beta dan mispricing, return saham   
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ABSTRACT 

 

THE EFFECT OF SIZE, MARKET TO BOOK VALUE, BETA 

AND MISPRICING TOWARD STOCK RETURN 

(CASE STUDY OF COMPANIES LISTED IN INDEX LQ45 

PERIOD 2017-2020) 
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UNIVERSITAS MURIA KUDUS 

FACULTY OF ECONOMICS AND AND BUSINESS STUDY PROGRAM  

OF MANAGEMENT 

 

 

 This study aims to analyze the effect of size, market to book value, beta 

and mispricing on stock returns (a case study of companies listed in the LQ 45 

index for the 2017-2020 period). The proposed variables are three 

independent variables and one dependent variable. size, market to book value, 

beta and mispricing as free variables and stock returns as dependent 

variables. 

This research is a quantitative descriptive study through case studies of 

companies listed in the LQ 45 index for the period of 2017-2020 and analyzed 

by regression. regressing the effect of size, market to book value, beta and 

mispricing on stock returns (case studies of companies listed in the LQ 45 

index for the 2017-2020 period). 

The results showed that the variable size, market to book value, beta and 

mispricing partially and multiple had a positive and significant effect on stock 

returns (case studies of companies listed in the LQ 45 index for the 2017-2020 

period). 

 

Keywords: size, market to book value, beta and mispricing, stock returns. 
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