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ABSTRAK

Penelitian ini dilakukan untuk menganalisis serta mengetahui pengaruh
Mekanisme Good Corporate Governanace, Profitabilitas, dan Price Earning
Ratio Terhadap terhadap Return Saham pada perusahaan Perbankan yang terdaftar
di Bursa Efek Indonesia. Periode yang digunakan dalam penelitian ini pada tahun
2017-2019. Pemilihan sampel dalam penelitian ini menggunakan metode sampel
jenuh dan didapatkan 20 perusahaan yang sesuai dengan kriteria dari total 45
perusahaan. Metode yang digunakan dalam penelitian ini adalah analisis regresi
data panel dan didapatkan bahwa model yang lebih tepat digunakan adalah
common effect. Dari hasil penelitian didapatkan nilai adjusted R-square sebesar
25,80%. Artinya 25,80% variabel return saham dapat dijelaskan oleh variabel
Mekanisme GCG, PROFITABILITAS, dan PER. Sedangkan sisanya 74,40%
dijelaskan oleh faktor lain diluar penelitian. Secara parsial, hasil penelitian ini
menunjukan bahwa variabel komite audit dan kepemilikasn institusional
berpengaruh signifikan terhadap return saham pada sektor perbankan, sedangkan
variabel ukuran perusahaan, return on asset dan price earning ratio tidak

berpengaruh signifikan terhadap return saham pada sub sektor perbankan.

Kata Kunci: Return Saham, Good Corporate Governance, Profitabilitas, Price

Earning Ratio, Perbankan.
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ABSTRACT

This research was conducted to analyze and determine the effect of the Good
Corporate Governance Mechanism, Profitability, and Price Earning Ratio on
Stock Returns in banking companies listed on the Indonesia Stock Exchange. The
period used in this research is 2017-2019. The sample selection in this study used
the saturated sample method and obtained 20 companies that match the criteria
of a total of 45 companies. The method used in this research is panel data
regression analysis and it was found that a more appropriate model to use is the
common effect. From the research results obtained an adjusted R-square value of
25.80%. This means that 25.80% of the stock return variable can be explained by
the GCG mechanism variable, PROFITABILITY, and PER. While the remaining
74.40% is explained by other factors outside the research. Partially, the results of
this study indicate that the audit committee variable and institutional ownership
have a significant effect on stock returns in the banking sector, while the variables
of company size, return on assets and price earning ratio have no significant effect

on stock returns in the banking sub-sector.

Keywords: Stock Return, Good Corporate Governance, Profitability, Price

Earning Ratio, Banking.
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