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ABSTRAK 

 

 

Manfaat dari penelitian ini adalah untuk melihat pengaruh kinerja keuangan 

terhadap harga saham pada bank khususnya bank swasta. Kinerja keuangan akan 

diwakili oleh  Return On Assets, Return On Equity, Capital Adequacy Ratio, Loan 

To Deposit Ratio, and Non Performing Loan. Harga saham berkemungkinan 

dipengaruhi oleh berbagai faktor tetapi kemungkinan terbesar dipengaruhi oleh 

kinerja keuangan. 

Penelitian ini mengambil jumlah sampel sebanyak 21 dari sektor perbankan 

khususnya swasta yang telah listing pada Bursa Efek Indonesia, dimana telah 

menerbitkan laporan keuangan secara rutin dari tahun 2011-2015. Metode 

penelitian yang digunakan adalah regresi berganda. 

Kesimpulan dari penelitian ini menunjukkan bahwa 1) Return On Assets tidak 

berpengaruh secara signifikan terhadap harga saham; 2) Capital Adequacy Ratio 

tidak berpengaruh secara signifikan terhadap harga saham; 3) Loan To Deposit 

Ratio tidak berpengaruh secara signifikan terhadap harga saham; 4) Non 

Performing Loan berpengaruh secara signifikan terhadap harga saham; 5) Harga 

saham periode sebelumnya memiliki pengaruh yang cukup signifikan terhadap 

harga saham sekarang ataupun di masa yang akan datang; 6) Meskipun Return On 

Assets, Loan To Deposit, and Capital Adequacy Ratio, tidak berpengaruh secara 

signifikan terhadap harga saham tetapi bila dikombinasikan dengan Non 

Performing Loan untuk mewakili kinerja keuangan maka kinerja keuangan 

memiliki pengaruh yang sangat signifikan terhadap harga saham. 

 

 

Kata-kata kunci:  kinerja keuangan, harga saham, bank swasta 
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ABSTRACT 

 

 

 

The benefits of this research is to see the effect of the financial performance of the 

stock price on a particular private bank. Financial performance will be represented 

by Return on Assets, Return on Equity, Capital Adequacy Ratio, Loan To Deposit 

Ratio, and non-performing loans. The share price is likely influenced by various 

factors but the greatest likelihood influenced by financial performance. 

This study takes the total sample of 21 of the private banking sector in particular 

which has been listed on the Indonesia Stock Exchange, which has published 

financial reports on a regular basis from 2011-2015. The method used is multiple 

regression. 

The conclusion of this study indicate that 1) Return On Assets not significantly 

influence stock prices; 2) Capital Adequacy Ratio does not significantly affect the 

stock price; 3) Loan to deposit ratio does not significantly affect the stock price; 4) 

Non-performing loans significantly influence stock prices; 5) The share price the 

previous period had a significant effect on stock prices now or in the future; 6) 

Although the Return On Assets, Loan To Deposit, and Capital Adequacy Ratio, did 

not significantly affect the stock price, but when combined with the non-performing 

loans to represent the financial performance, the financial performance has a 

significant effect on stock prices. 
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