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ABSTRAK

Tujuan penelitian ini adalah menganalisis pengaruh profitabilitas, likuiditas,
leverage, dan asset size terhadap beta saham pada perusahaan manufaktur sektor
makanan dan minuman di BEI periode 2016-2021. Pendekatan yang digunakan
dalam penelitian ini adalah pendekatan deskriptif kuantitatif. Sampel adalah
perusahaan manufaktur sektor makanan dan minuman yang terdaftar di Bursa Efek
Indonesia yang berjumlah 90 perusahaan dan pengambilan sampel menggunakan
teknik purposive sampling. Teknik analisis data menggunakan analisis regresi linier
berganda. Hasil penelitian menunjukkan bahwa profitabilitas berpengaruh positif
dan signifikan terhadap beta saham. Likuiditas berpengaruh positif dan signifikan
terhadap beta saham. Leverage berpengaruh positif dan signifikan terhadap beta
saham. Asset size tidak berpengaruh terhadap beta saham. Profitabilitas, likuiditas,
leverage, dan asset size berpengaruh terhadap beta saham.

Kata Kunci : Profitabilitas, Likuiditas, Leverage, Asset Size, Beta Saham.
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ABSTRACT

The purpose of this study was to analyze the effect of profitability, liquidity,
leverage, and asset size on stock betas in manufacturing companies in the food and
beverage sector on the Indonesia Stock Exchange for the 2016-2021 period. The
approach used in this research is a descriptive quantitative approach. The sample
was a manufacturing company in the food and beverage sector listed on the
Indonesia Stock Exchange, totaling 90 companies and sampling using purposive
sampling technique. The data analysis technique used multiple linear regression
analysis. The results showed that profitability had a positive and significant effect
on stock beta. Liquidity has a positive and significant effect on stock beta. Leverage
has a positive and significant effect on stock beta. Asset size has no effect on stock
beta. Profitability, liquidity, leverage, and asset size effect on stock beta.

Keywords: Profitability, Liquidity, Leverage, Asset Size, Stock Beta.
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