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ABSTRAK

Penelitian ini bertujuan untuk menganalisis pengaruh risk profile, kinerja keuangan
dan nilai tukar mata uang terhadap harga saham. Pengukuran risk profile
diproksikan dengan rasio non performing loan, kinerja keuangan diproksikan
dengan rasio earning per share dan nilai tukar mata uang mengacu pada kurs
referensi Jakarta Interbank Spot Dollar Rate. Objek penelitian ini adalah
perusahaan perbankan yang terdaftar di Bursa Efek Indonesia, dengan sampel
sebanyak 23 perusahaan dalam jangka waktu 5 tahun (2014-2018). Data diperoleh
dengan metode purposive sampling.

Metode analisis data menggunakan analisis regresi linear berganda (multiple
regression analysis). Hasil penelitian membuktikan bahwa secara simultan non
performing loan, earning per share dan nilai tukar mata uang berpengaruh
signifikan terhadap harga saham. Secara parsial, non performing loan dan nilai
tukar mata uang berpengaruh positif tidak signifikan. Sementara earning per share
berpengaruh positif signifikan.

Kata kunci: risk profile, kinerja keuangan, nilai tukar mata uang, harga saham,
perusahaan perbankan
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ABSTRACT

This research's purpose is to analyze risk profile, financial performance and
currency exchange impact to stock price. Non-performing loan ratio proxied to risk
profile, financial performance proxied to earning per share ratio and currency
exchange refers to Jakarta Interbank Spot Dollar Rate or JISDOR. This research use
bank companies registered in Indonesia Stock Exchange as an object, with 23
companies on 5 years period as a sample collected by a purposive sampling method.

This research's result indicates that the non-performing loan ratio, earning per share
and currency exchange simultaneously affect the stock price. Partially, non-
performing loan ratio and currency exchange positively insignificant affect stock
price. Meanwhile, earning per share ratio positively significant affect stock price.

Keywords: risk profile, financial performance, currency exchange, stock price,
bank companies
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