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ABSTRAK

Investor sangat membutuhkan informasi yang dapat dipahami, relevan,
andal dan dapat dibandingkan dalam mengevauasi posis keuangan dan kinerja
bank serta berguna dalam pengambilan keputusan investasinya. Penelitian ini
bertujuan untuk menganalisis pengaruh modal dengan indikator Capital Adequacy
Ratio (CAR), kualitas aktiva dengan indikator Non Performing Loan (NPL), laba
dengan indikator Return On Asset (ROA) dan likuiditas dengan indikator Loan to
Deposit Ratio (LDR) terhadap Harga Saham perusahaan perbankan yang terdaftar
di Bursa Efek Indonesia periode 2014-2017. Hasil penelitian menunjukkan bahwa
variabel Capital Adequacy Ratio (CAR), Non Performing Loan (NPL) dan Return
On Asset (ROA) berpengaruh signifikan terhadap Harga Saham Perbankan,
sedangkan Loan to Deposit Ratio (LDR) tidak berpengaruh signifikan terhadap
Harga Saham pada perusahaan perbankan.

Kata kunci : Capital Adequacy Ratio (CAR), Non Performing Loan (NPL),
Return On Asset (ROA), Loan to Deposit Ratio (L DR), dan Harga Saham.
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ABSTRACT

Investors need information that is understandable, relevant, reliable and
comparable in evaluating the financial position and performance of the bank as
well as useful in making investment decisions. This study aimed to analyze the
effect of capital with Capital Adequacy Ratio (CAR) as indicator, asset quality
with non-performing loans (NPL) as indicator, profit with Return on Assets (ROA)
asindicator and liquidity with Loan to Deposit Ratio (LDR) as indicator on Stock
Price banking companies listed in Indonesia Stock Exchange 2014-2017. The
results showed that the variable Capital Adequacy Ratio (CAR), Non Performing
Loans (NPL) and Return on Assets (ROA) have significant effect on banking stock
price, while the Loan to Deposit Ratio (LDR) have unsignificant effect on banking

stock price.

Keywords: Capital Adequacy Ratio (CAR), Non Performing Loans (NPL),
Return on Assets (ROA), Loan to Deposit Ratio (LDR), and Stock Price.
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