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ABSTRAK 

Penelitian ini bertujuan untuk menganalisis pengaruh Capital Adequacy 

Ratio (CAR), Loan to Deposit Ratio (LDR), dan Return On Assets (ROA) terhadap 

Harga Saham perusahaan perbankan yang terdaftar di BEI periode 2015 – 2019. 

Dengan menggunakan metode Perposive Sampling, diperoleh 26 perusahaan 

perbankan. Yang memenuhi kriteria yang telah ditentukan. Pengujian dalam 

penelitian ini menggunakan uji asumsi klasik yang terdiri dari uji normalitas data, 

uji multikolinearitas, uji autokorelasi, dan uji heteroskedastisitas. Hasil peneletian 

yang dilakukan menggunakan metode analisis regresi linear berganda untuk 

menunjukkan bahwa Capital Adequacy Ratio (CAR), dan Loan to Deposit Ratio 

(LDR) secara parsial tidak berpengaruh secara signifikan terhadap Harga Saham, 

sedangkan Return On Assets (ROA)  berpengaruh negatif dan signifikan terhadap 

Harga Saham.  

 

Kata kunci : Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR),     

 Return On Assets (ROA), Harga Saham  
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ABSTRACT 

 This research aims to analyze the effect of Capital Adequacy Ratio (CAR), 

Loan to Deposit Ratio (LDR), and Return On Assets (ROA) on the Stock Price of 

banking companies listed on the IDX period 2015 - 2019. Using the Perposive 

Sampling method, 26 banking companies were obtained. Which meets the criteria 

that have been determined. The tests in this study used a classic assumption test 

consisting of a data normality test, a multicollinearity test, an autocorrelation test, 

and a heteroskedasticity test. The results of the study using multiple linear 

regression analysis methods to show that the Capital Adequacy Ratio (CAR), and 

Loan to Deposit Ratio (LDR) partially had no significant effect on the Stock Price, 

while Return on Assets (ROA) had a negative and significant effect on Stock Prices.    

 

Keywords: Capital Adequacy Ratio (CAR), Loan to Deposit Ratio (LDR), 

Return On Assets (ROA), Stock Price 

 

 

 

 

 

 

 

 

 

 

 

 

 


