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ABSTRAK
Muhamad Ramdan.202010325171. Determinan Premuim Resiko Saham Industri

Manufaktur Indeks LQ- 45 yang terdafiar di BEI Periode 2017-2023.

Penclitian ini bertujuan untuk mengetahui Determinan Premuim Resiko Saham
Industri Manufaktur Indeks LQ- 45 yang terdaftar di BEI Periode 2017-2023. Data
yang digunakan dalam penelitian ini adalah data sekunder. Data tersebut merupakan
data kuantitatif yang diperoleh dari Bursa Efek Indonesia (BEI) dengan saham yang
tergolong dalam Indeks LQ-45 berupa laporan keuangan tahunan periode 2017 -
2023. Sampel penelitian sebanyak 32 perusahaan yang diperoleh dengan teknik
purposive sampling. Teknik analisis data yang digunakan adalah analisis regresi
linear berganda dan uji hipotesis menggunakan uji t secara parsial, uji F secara
simultan dan uji koefisien determinasi. Teknik analisis data tersebut dilakukan
dengan menggunakan program Eviews 13 for Windows. Hasil penelitian
menunjukkan bahwa premium, net profit margin dan debt to equity ratio
berpengaruh secara signifikan terhadap equity risk premium, Variable Premium
secara parsial memiliki pengaruh yang positif terhadap Equity Risk Premium.
Sedangkan variable Net Profit Margin dan Debt to Equity Ratio memiliki pengaruh

negatif terhadap Equity Risk Premium.

Kata Kunci: Premium, Net Profit Margin, Debt to Equity Ratio
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ABSTRACT
Muhamad Ramdan.202010325171. Determinants of the Risk Premium of

Manufacturing Industry Stocks of the LQ-45 Index listed on the IDX for the 2017-
2023 Period.

This study aims to determine the Determining the Risk Premium of Manufacturing
Industry Stocks of the LQ-45 Index listed on the IDX for the 2017-2023 Period. The
data used in this study are secondary data. The data are quantitative data obtained
from the Indonesia Stock Exchange (IDX) with stocks included in the LQ-45 Index
in the form of annual financial reports for the 2017-2023 period. The research
sample was 32 companies obtained using the purposive sampling technique. The
data analysis technique used was multiple linear regression analysis and
hypothesis testing using a partial t-test, a simultaneous F-test and a determination
coefficient test. The data analysis technique was carried out using the Eviews 13
for Windows program. The results of the study indicate that Premium, Net Profit
Margin and Debt to Equity Ratio have a significant effect on Equity Risk Premium,
the Premium variable partially has a positive effect on Equity Risk Premium. While
the Net Profit Margin and Debt to Equity Ratio variables have a negative effect on

Equity Risk Premium.

Key Word: Premium, Net Profit Margin, Debt to Equity Ratio
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