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ABSTRAK

Nama : Tetty Herawati
NIM :2019410901

Judul : Analisis Pengaruh Tingkat Suku Bunga, NPL, LDR terhadap Harga

Saham (pada Perusahaan Perbankan yang terdaftar di Bursa Efek
Indonesia periode 2016-2020)

Tujuan penelitian ini adalah untuk mengetahui pengaruh tingkat suku Bunga, NPL
dan LDR terhadap harga saham pada Perusahaan Perbankan yang terdaftar di Bursa
Efek Indonesia (BEI) Periode 2016 — 2020. Penelitian ini dilakukan dengan metode
pengumpulan data dan teori menggunakan electronic research dan library
research, yaitu data yang diperoleh melalui teknik dokumentasi berupa
pengumpulan, pencatatan, dan pengkajian data sekunder dari laporan keuangan
perusahaan yang dapat di akses melalui melalui website www.idx.co.id, literasi
keuangan dari majalah INFOBCA, aplikasi perpustakaan digital BLIMS dan
sumber-sumber lain yang relevan. Sampel dari penelitian ini 34 perusahaan
Perbankan yang terdaftar pada Bursa Efek Indonesia periode 2016-2020.
Menggunakan  teknik sampling untuk memilih sampel dari populasi yang telah
ditetapkan. Penulis menggunakan metode non probability sampling dan kemudian
sampel diambil secara purposive sampling. Hasil penelitian hipotesis pertama ini
menunjukkan bahwa variabel suku bunga berpengaruh negatif dan tidak signifikan
terhadap harga saham. Hasil penelitian hipotesis kedua ini menunjukkan bahwa
variabel Non-Performing Loan (NPL) berpengaruh negatif dan signifikan terhadap
harga saham. Hasil penelitian hipotesis ketiga menunjukkan bahwa variabel Loan
to Deposit Ratio tidak berpengaruh terhadap harga saham. Dari ke tiga variabel
yaitu suku bunga, Non-Performing Loan dan Loan to Deposit Ratio, secara simultan
tidak berpengaruh terhadap harga saham pada Perusahaan Perbankan yang terdaftar
di Bursa Efek Indonesia pada Tahun 2016-2020. Nilai signifikansi sebesar 0,104
dengan demikian 0,104 > 0,05 yang menunjukkan bahwa suku bunga, Non-
Performing Loan dan Loan to Deposit Ratio terhadap harga saham tidak signifikan
artinya tidak berpengaruh. Nilai koefisien determinasi (Adjusted R2) sebesar 0,039
atau 3,9%.

Kata Kunci : Tingkat suku bunga, Non Performing Loan, Loan to Deposit Ratio,
Harga saham
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ABSTRACT
Name : Tetty Herawati
NIM : 2019410901
Subject: Analysis of the Influence of Interest Rate, NPL and LDR on Stock
Prices (On Banking Companies Listed on The Indonesia Stock
Exchange for the Period of 2016-2020

The purpose of this study was to determine the effect of interest rates, NPL and
LDR on stock prices in banking companies listed on the Indonesia Stock Exchange
(IDX) for the 2016 — 2020 period. This research was conducted using data
collection methods and theories using electronic research and library research,
namely data obtained through documentation techniques in the form of collecting,
recording, and reviewing secondary data from company financial statements that
can be accessed through the website www.idx.co.id, financial literacy from
INFOBCA magazine, BLIMS digital library application and other sources. which
is relevant. The sample from this study was 40 banking companies listed on the
Indonesia Stock Exchange for the 2016-2020 period. Using a sampling technique
to select a sample from a predetermined population. The author uses a non-
probability sampling method and then the sample is taken by purposive sampling.
The results of this first hypothesis study indicate that the interest rate variable has
a negative and insignificant effect on stock prices.  The results of this second
hypothesis study indicate that the Non-Performing Loan (NPL) variable has a
negative and significant effect on stock prices. The results of the third hypothesis
study indicate that the Loan to Deposit Ratio variable has no effect on stock prices.
Of the three variables, namely interest rates, Non-Performing Loans and Loan to
Deposit Ratios, simultaneously have no effect on stock prices in banking companies
listed on the Indonesia Stock Exchange in 2016-2020. The significance value is
0.104, thus 0.104 > 0.05 which indicates that interest rates, Non-Performing Loans
and Loan to Deposit Ratios on stock prices are not significant, meaning they have
no effect. The value of the coefficient of determination (Adjusted R2) is 0.039 or
3.9%.

Keywords: Interest rate, Non-Performing Loan, Loan to Deposit Ratio, Stock price
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