
ABSTRAK 

Penelitian ini memberikan bukti tentang analisis perbandingan 

return dan risiko anatara saham LQ45 dan saham Non LQ45. 

Dimana membandingkan dua buah kelompok antara saham LQ45 

dan Non LQ45 yang dilihat dari sisi return maupun risiko. Saham 

LQ45 terdiri dari 18 perusahan dan Non LQ45 terdiri dari 266 

perusahaan yang terdaftar di Bursa Efek Indonesia tahun 2013-2017. 

Penelitian ini menggunakan dua variabel diantaranya return dan 

risiko. Pengujian hipotesis hipotesis dalam penelitian ini 

mmenggunakan uji Independent Sample t-test. 

Hasil penelitian penunjukan bahwa tidak terdapat perbedaan return 

antara saham LQ45 dan saham Non LQ45. Berbeda dengan risiko, 

dimana hasil menunjukan bahwa terdapat perbedaan risiko antara 

saham LQ45 dan saham Non LQ45. 
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ABSTRACT 
 

This study provides evidence of a comparative analysis of returns and risks between 
LQ45 and Non LQ45 stocks. Where comparing the two groups between LQ45 and 
Non LQ45 stocks viewed in terms of return and risk. LQ45 shares consist of 18 
companies and Non LQ45 consists of 266 companies listed on the Indonesia Stock 
Exchange in 2013-2017. This study uses two variables including return and risk. 
Hypothesis testing the hypothesis in this study using the Independent Sample t-test. 
 
The results of the study indicate that there is no difference in return between LQ45 
shares and Non LQ45 shares. In contrast to risk, where the results show that there 
is a difference in risk between LQ45 shares and Non LQ45 shares. 
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