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ABSTRAK 

 

Tegar Maulana Hidayat 202010325414, Fundamental Beta pada Perusahaan 

Properti yang terdaftar pada Bursa Efek Indonesia Periode 2018 – 2022. 

 Penelitian ini bertujuan untuk mengetahui pengaruh Return on Equity, 

Fixed Asset, Price Book Value, Asset Growth, dan Effective Tax Rate terhadap 

Beta Saham. Metode pengambilan data yang digunakan adalah menggunakan data 

pada laporan keuangan perusahaan properti. Penelitian ini dianalisis menggunakan 

analisis deskriptif, analisis asumsi klasik, analisis regresi berganda, koefisien 

determinasi, dan uji t. Hasil dari penelitian ini menunjukkan bahwa pengaruh 

ROE berpengaruh positif dan tidak signifikan terhada beta saham, fixed asset 

berpengaruh positif dan tidak signifikan terhadap beta saham, price book value 

berpengaruh negatif dan signifikan terhada beta saham, asset growth berpengaruh 

positif dan signifikan terhadap beta saham, dan effective tax rate berpengaruh 

positif dan tidak signifikan terhadap beta saham. 

Kata kunci : Return on Equity, Fixed Asset, Price Book Value, Asset Growth, 

Effective Tax rate, Beta Saham. 
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ABSTRACT 

 

Tegar Maulana Hidayat 202010325414, Beta Fundamentals on Property 

Companies Listed on the Indonesia Stock Exchange for the Period 2018 – 2022. 

 This study aims to determine the effect of Return on Equity, Fixed Asset, 

Price Book Value, Asset Growth, and Effective Tax Rate on Stock Beta. The data 

collection method used is using data from the financial statements of property 

companies. This study was analyzed using descriptive analysis, classical 

assumption analysis, multiple regression analysis, coefficient of determination, 

and t-test. The results of this study indicate that the effect of ROE has a positive 

and insignificant effect on stock beta, fixed assets have a positive and insignificant 

effect on stock beta, price book value has a negative and significant effect on stock 

beta, asset growth has a positive and significant effect on stock beta, and effective 

tax rate has a positive and insignificant effect on stock beta. 

Keywords: Return on Equity, Fixed Asset, Price Book Value, Asset Growth, 

Effective Tax rate, Stock Beta. 
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