ABSTRACT

This study aims to determine the "Effect of Capital Adequacy Ratio (CAR), Return
on Assets (ROA) and Loan to Deposit Ratio (LDR) on Stock Prices of Banking
Companies (BUMN) listed on the Indonesia Stock Exchange (IDX) for the period
2011-2020. The sampling technique used a saturated sample using 4 state-owned
banks. The data analysis used is panel data regression analysis with the help of
Software Eviews 12. Based on the results of the partial study, it shows that CAR has

a positive and significant effect on stock prices, ROA has no effect, and LDR has a
positive and significant effect on stock prices.
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ABSTRAK

Penelitian ini bertujuan untuk mengetahui ‘“Pengaruh Capital Adequacy Ratio
(CAR), Return on Assets (ROA) dan Loan to Deposit Ratio (LDR) terhadap Harga
Saham Perusahaan Perbankan (BUMN) yang terdaftar di Bursa Efek Indonesia
(BEI) periode 2011-2020. Teknik pengambilan sampel menggunakan sampel jenuh
dengan menggunakan 4 bank BUMN. Analisa data yang digunakan yaitu analisis
regresi data panel dengan bantuan Software Eviews 12. Berdasarkan hasil penelitian
secara parsial menunjukan bahwa CAR berpengauh positif dan signifikan terhadap
harga saham, ROA tidak berpengaruh , serta LDR berpengaruh positif dan
signifikan terhadap harga saham.
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