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ABSTRACT 

Investing in the capital market with stock as one instrument, offering rate 

of profit, accompanied by risk level. One risk of stock investing is systematic risk. 

Systematic risk can not be diversified so that should be considered by the finance 

manager to be able to take the right decisions for the company. The parameters 

used to measure the systematic risk is beta stock. This study aims to determine the 

factors that influence the systematic risk (beta) stock in manufacturing companies 

sectors consumer goods industry listed on the Indonesian Stock Exchange (IDX) 

period 2011-2014. 

The population used in this study consisted of all manufacturing 

companies in the industrial sector of consumer goods period 2011-2014. So the 

total population obtained 38 companies. Sampling method in this study 

using purposive sampling which resulted 31 sample manufacturing companies 

sector consumer goods industry. Data analysis method used is multiple linear 

regression analysis and using classical assumption test. 

The results of this study showed that likuiditas, solvabilitas, aktivitas, 

profitabilitas and Firm Size has simultaneous effect on the systematic risk (beta) 

stocks. Partially three independent variables, liquidity (-), solvency (-), 

profitability (-) significantly related to the systematic risk (beta) stocks. Activity 

Variable and firm size did not significantly related to the systematic risk (beta) 

stocks. 
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