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ABSTRAKSI 

Penelitian ini bertujuan untuk menguji pengaruh suku bunga, capital 

adequacy ratio, loan to deposit ratio, dan return on asset secara simultan dan 

parsial terhadap harga saham. 

Populasi dalam penelitian ini adalah perusahaan perbankan umum swasta 

non devisa yang tercatat di Direktori Perbankan Indonesia tahun 2014-2018. Total 

sampel pada penelitian ini sebanyak 3 perusahaan perbankan umum swasta non 

devisa yang dipilih dengan menggunakan metode purposive sampling. Jenis data 

dalam penelitian ini adalah data sekunder yang berasal dari laporan keuangan 

perusahaan. Metode yang digunakan dalam penelitian ini adalah analisis regresi 

linear berganda.  

Hasil penelitian ini menunjukkan bahwa secara simultan suku bunga, 

capital adequacy ratio, loan to deposit ratio, dan return on asset berpengaruh 

signifikan terhadap harga saham. Secara parsial, capital adequacy ratio 

berpengaruh positif dan signifikan terhadap harga saham. Suku bunga dan loan to 

deposit ratio berpengaruh negatif dan tidak signifikan terhadap harga saham. 

Sedangkan return on asset berpengaruh positif dan tidak signifikan terhadap harga 

saham. 

 

 

Kata Kunci: Suku Bunga, Capital Adequacy Ratio, Loan To Deposit Ratio, Return 

on Asset, Harga Saham. 
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ABSTRACT 

This study aims to examine the effect of interest rate, capital adequacy 

ratio, loan to deposit ratio, and return on asset simultaneously and partially on 

stock prices. 

The population in this study is non foreign exchange general banking 

companies listed on the Indonesian Banking Directory in 2014-2018. The total 

sample in this study were 3 non foreign exchange general banking companies 

selected using the purposive sampling method. The type of data used in this study 

is secondary data from the company’s financial statements. The method used in 

this research is multiple linear regression analysis. 

The result of this study indicate that simultaneous interest rate, capital 

adequacy ratio, loan to deposit ratio, and return on asset have a significant effect 

on stock prices. Partially, the capital adequacy ratio has a positive and significant 

effect on stock prioces. Interest rate and loan to deposit ratio have a negative and 

not significant effect on stock prices. While return on asset has a positive and non 

significant effect on stock prices. 

 

 

Keywords : Interest Rates, Capital Adequacy Ratio, Loan To Deposit Ratio, 

Return On Asset, Stock Prices. 
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