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Penelitian ini bertujuan untuk melihat Pengaruh Leverage, Systemic risks,
Company size, Growth Opportunity dan Company Profitability terhadap Earning
Response Coefficient Pada PT Astra International Tbk. Data yang digunakan
dalam penelitian ini adalah data sekunder selama periode Triwulan | 2005 sampai
Triwulan 1V 2022. Metode yang digunakan untuk menganalisis hubungan antara
variabel independent yang terdiri dari Leverage, Systemic risks, Company size,
Growth Opportunity dan Company Profitability terhadap Earning Response
Coefficient sebagai variabel dependen adalah metode analisis data time series
pendekatan ARDL dengan bantuan Eviews Versi 10. Hasil penelitian
menunjukkan bahwa leverage dalam jangka pendek dan jangka Panjang tidak
berpengaruh terhadap Earning Response Coefficient. Systemic risks dalam jangka
pendek berpengaruh negatif dan signifikan terhadap Earning Response Coefficient
sementara dalam jangka panjang Systemic risks tidak berpengaruh terhadap
Earning Response Coefficient. Company size dalam jangka pendek berpengaruh
positif dan signifikan terhadap Earning Response Coefficient sementara dalam
jangka panjang Company size tidak berpengaruh terhadap Earning Response
Coefficient. Growth Opportunity dalam jangka pendek berpengaruh positif dan
signifikan terhadap Earning Response Coefficient sementara dalam jangka
panjang Growth Opportunity tidak berpengaruh terhadap Earning Response
Coefficient. Company Profitability dalam jangka pendek dan jangka panjang
tidak berpengaruh terhadap Earning Response Coefficient.

Kata Kunci: Leverage, Systemic risks, Company size, Growth Opportunity dan
Company Profitability, Earning Response Coefficient.

XV



ABSTRACT

Nama : Annida Safitri
NIM 190410021
Judul : The influence of Leverage, Systemic risks, Company size, Growth

Opportunity and Company Profitability on the Earning Response
Coefficient at PT Astra International Thk

This research aims to see the influence of Leverage, Systemic risks, Company size,
Growth Opportunity and Company Profitability on the Earning Response
Coefficient at PT Astra International Tbk. The data used in this research is
secondary data during the period from Quarter 1 2005 to Quarter 1V 2022. The
method used to analyze the relationship between independent variables consisting
of Leverage, Systemic risks, Company size, Growth Opportunity and Company
Profitability on Earning Response Coefficient as a variable dependent is a time
series data analysis method using the ARDL approach with the help of Eviews
Version 10. The research results show that leverage in the short term and long
term has no effect on the Earning Response Coefficient. In the short term,
systemic risks have a negative and significant effect on the Earning Response
Coefficient, while in the long term, systemic risks have no effect on the Earning
Response Coefficient. In the short term, company size has a positive and
significant effect on the Earning Response Coefficient, while in the long term,
company size has no effect on the Earning Response Coefficient. Growth
Opportunity in the short term has a positive and significant effect on the Earning
Response Coefficient, while in the long term Growth Opportunity has no effect on
the Earning Response Coefficient. Company Profitability in the short term and
long term has no effect on the Earning Response Coefficient.
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