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ABSTRAK 

 

 

Investor melakukan investasi dengan harapan memperoleh return di masa 

mendatang, tetapi return tersebut seringkali tidak dapat diprediksi secara tepat 

karena selalu ada risiko di setiap investasi. Penelitian ini bertujuan untuk 

mengetahui pengaruh variabel rasio leverage dan market size terhadap return 

saham. Sampel penelitian diambil dengan metode purposive sampling dari 

perusahaan sektor industri barang konsumsi yang sahamnya terdaftar di Bursa 

Efek Indonesia pada periode 2010-2014. Hasil penelitian menunjukkan bahwa 

rasio leverage tidak berpengaruh terhadap return saham, dan market size 

berpengaruh terhadap return saham sebesar 0.242. Secara simultan seluruh 

variabel independen dalam penelitian ini berpengaruh terhadap return saham 

sebesar 0.014. Hasil regresi menunjukan bahwa 4.5% perubahan return saham 

dipengaruhi oleh rasio leverage dan market size, sedangkan sisanya sebesar 95.5% 

dijelaskan oleh faktor lain yang tidak dibahas dalam penelitian ini.   
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ABSTRACT 

 

 

The investors certainly have expectations to gain returns in the future, but the 

returns can rarely be predicted accurately because there is always a risk in any 

investment. The aim of this study is to determine the effect of variable leverage 

ratio and market size on stock returns. Samples were taken using purposive 

sampling of company in consumer goods industry sector which is the shares are 

listed on the Indonesia Stock Exchange in the period 2010-2014. The results 

showed that leverage ratio has no effect on stock returns and market size has 

effect on stock returns by 0.242%. Simultaneously all independent variables in 

this study affect the stock return by 0.014%. The results of the regression 

calculation indicate that 4.5 % change in the stock return is affected by leverage 

ratio and market size, while the rest 95.5% is explained by other factors that not 

discussed in this study. 
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