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Abstract

The purpose of this research was to comparatively study
beta across sectors in the financial service industry as well as to
examine change of beta for listed companies in the financial
service industry which consists of banking sector, finance &
securities sector, and insurance sector. The study period was from
January 1, 2015 - April 12, 2017. Population and samples in this
research included all listed companies in financial service industry.
The quantitative data were analyzed using mean, standard
deviation, and one-factor ANOVA.

The findings were as follows: the overall beta for financial
industry was 0.7883. Banking Sector had the highest beta at
0.9715, followed by Finance & Securities Sector and Insurance
Sector at 0.8682, and 0.4674, respectively. Beta of listed
companies, when compared across sectors, was different with
statistical significance. Whereas, Beta of listed companies, when
compared across times, was not different with statistical

significance.
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