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INTISARI 

Penelitian ini bertujuan untuk mengetahui pengaruh intellectual capital dan return on 

asset terhadap abnormal return saham. Populasi dalam penelitian ini adalah perusahaan publik 

yang listed di Bursa Efek Indonesia selama periode pengamatan 2007-2010. Setelah dilakukan 

purposive sampling, diperoleh jumlah sampel sebanyak 27 perusahaan. Hasil analisis 

menggunakan alat ukur SPSS menunjukkan bahwa intellectual capital tidak berpengaruh 

terhadap abnormal return saham, dan return on asset tidak berpengaruh terhadap abnormal 

return saham. 

Kata kunci: Intellectual Capital, Return on Asset, Abnormal Return Saham 

 

 

 

 

 

 

 

 

 

 



ABSTRCT 

This study aims to determine the effect of intellectual capital and return on assets of the 

abnormal stock returns. Population in this study is a public company that listed on the Indonesia 

Stock Exchange during the observation period 2007-2010. After purposive sampling, the number 

of samples obtained by 27 companies. Results of analyzes using SPSS to indicate that the 

intellectual has no effect on abnormal stock returns, and return on asset has no effect on 

abnormal stock returns. 

Key words: Intellectual Capital, Return on Asset, Abnormal Stock Returns 
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