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ABSTRAK

Penelitian ini mengkaji tentang pengaruh empat indikator yaitu Non
Performing Loan (NPL), Loan to Deposit Ratio (LDR), Return On Asset (ROA),
dan Capital Adequacy Ratio (CAR) terhadap harga saham perbankan
konvensional yang terdaftar di BEI pada periode tahun 2016 sampai 2022.
Sampel yang digunakan dalam penelitian ini adalah lima (5) perusahaan
perbankan yang masuk kedalam daftar LQ-45 secara berurutan dari tahun 2016
sampai tahun 2022. Metode analisis yang digunakan dalam penelitian ini adalah
model regresi linear berganda, uji F untuk menguji kelayakan model dalam

penelitian, dan dilakukan uji t untuk menguiji hipotesis dalam penelitian ini.

Hasil penelitian ini membuktikan bahwa secara simultan Non Performing
Loan (NPL), Loan to Deposit Ratio (LDR), Return On Asset (ROA), dan Capital
Adequacy Ratio (CAR) berpengaruh terhadap Harga Saham, sedangkan secara
parsial Non Performing Loan (NPL), Loan to Deposit Ratio (LDR), Return On
Asset (ROA) tidak berpengaruh pada Harga Saham dan Capital Adequacy Ratio
(CAR) berpengaruh signifikan terhadap Harga Saham.

Kata kunci: Non Performing Loan (NPL), Loan to Deposit Ratio (LDR), Return On
Asset (ROA), Capital Adequacy Ratio (CAR), dan Harga saham.



ABSTRACT

This research examines the influence of four indicators, namely Non
Performing Loans (NPL), Loan to Deposit Ratio (LDR), Return On Assets (ROA),
and Capital Adequacy Ratio (CAR) on conventional banking share prices listed
on the IDX in the 2016 period. until 2022. The sample used in this research is five
(5) banking companies that are included in the LQ-45 list sequentially from 2016
fo 2022. The analytical method used in this research is the multiple linear
regression model, the F test to test the feasibility model in research, and a t test

was carried out to test the hypothesis in this research.

The results of this research prove that simultaneously Non Performing
Loans (NPL), Loan to Deposit Ratio (LDR), Return On Assets (ROA), and Capital
Adequacy Ratio (CAR) influence stock prices, while partially Non Performing
Loans (NPL) , Loan to Deposit Ratio (LDR), Return On Assets (ROA) have no
effect on Share Prices and Capital Adequacy Ratio (CAR) have a significant

effect on Share Prices.

Keywords: Non Performing Loan (NPL), Loan to Deposit Ratio (LDR), Return On
Assets (ROA), Capital Adequacy Ratio (CAR), and stock price.
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