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ABSTRAK 

 

Penelitian ini bertujuan untuk mengetahui pengaruh komponen kesehatan 

bank terhadap harga saham pada Bank Umum di Indonesia. Komponen kesehatan 

bank dalam penelitian ini meliputi Non Performing Loan (NPL), Net Interest 

Margin (NIM), dan Return On Equity (ROE). 

Penelitian ini merupakan penelitian kuantitatif dengan teknik purposive 

sampling. Dalam penelitian ini, yang menjadi variabel terikat adalah harga saham 

pada saat tutup tahun (closing price) dari masing- masing perusahaan sampel, 

dengan periode waktu tahun 2012 sampai dengan tahun 2016. Variabel 

independen dalam penelitian ini adalah Non Performing Loan (NPL), Net Interest 

Margin (NIM), dan Return On Equity (ROE). Data penelitian ini merupakan data 

sekunder, yaitu laporan keuangan tahunan masing-masing bank untuk yang 

berakhir 2012 -2016, melalui www.idx.co.id.  

Hasil penelitian menunjukkan bahwa 1) Non Performing Loan (NPL)  

berpengaruh terhadap harga saham pada perusahaan perbankan umum yang 

terdaftar di BEI, 2) Net Interest Margin (NIM) berpengaruh terhadap harga saham 

pada perusahaan perbankan umum yang terdaftar di BEI, 3) Return On Equity 

(ROE) berpengaruh terhadap harga saham pada perusahaan perbankan umum 

yang terdaftar di BEI, dan 4) Non Performing Loan (NPL), Net Interest Margin 

(NIM), dan Return On Equity (ROE) berpengaruh terhadap harga saham 

perusahaan perbankan umum yang terdaftar di BEI. 

 

Kata Kunci : Harga Saham, Non Performing Loan, Net Interest Margin, Return 

On Equity. 
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ABSTRACT 

 

This research aimed to determine the effect of bank soundness components 

on stock prices at Commercial Banks in Indonesia. Bank soundness components 

in this research included Non Performing Loan (NPL), Net Interest Margin 

(NIM), and Return On Equity (ROE). 

This research is a quantitative research with purposive sampling 

technique. In this research, the dependent variable is the stock price at the closing 

time of each sample company, with the period of 2012 until 2016. The 

independent variable in this research is Non Performing Loan (NPL), Net Interest 

Margin (NIM), and Return On Equity (ROE). This research data is secondary 

data, which is annual financial statements of each bank for the end of 2012 -2016, 

through www.idx.co.id. 

The research results show that: 1) Non Performing Loan (NPL) has an 

effect on stock price at commercial banking company listed in BEI, 2) Net Interest 

Margin (NIM) has an effect on stock price at commercial banking company listed 

on BEI, 3) Return On Equity (ROE) has an effect on stock price at commercial 

banking company listed on BEI, and 4) Non Performing Loan (NPL), Net Interest 

Margin (NIM), and Return On Equity (ROE) has an effect on stock price at 

commercial banking company listed on BEI. 

 

Keywords : Stock Price, Non Performing Loan, Net Interest Margin, Return On 

Equity. 
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