ABSTRACT

Invesment both individuals and businesses to invest spend money to get
money more. Return value in invesment can be seen from the financial
performance of the money invested. Risk can be considered as a possibility of loss
or destruction. More broadly,the risk can be defined as the possibility of
undesirable result or the opposite of the desired. In the financial industry in
general, there is a jargon ““bring about a high risk high return” meaning if want
to obtain greater result, will be exposed to greater risk as well.

The population of the study is a data manufacturing firm listed on
Indonesian Stock Exchange in 2010-2013. The sample in this study amounted 58
companies by using purposive sampling. This study uses regression classical
assumptions, to determine the variables that affect the risk of stock

The result of this study showed that there are three variables that affect
significantly as stock risk. Variable leverage, profitability, sales growth have
positive affect on stock risk, and liquidity and firm size did not influence and

negative on stock risk.
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