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Abstrak

Penelitian ini bertujuan untuk menganalisis pengaruh rasio NPL, CAR, NIM dan
BOPO terhadap Harga Saham pada sub sektor perbankan yang terdaftar di BEI
periode 2017-2021 menggunakan data tahunan. Analisis dalam penelitian ini
dilakukan dengan menggunakan software SPSS versi 25. Sampel yang dipilih
menggunakan metode purposive sampling dengan jumlah sampel sebanyak 26
perusahaan perbankan selama periode 5 tahun sehingga diperoleh 130 total data
observasi. Data yang digunakan dalam penelitian ini berupa data sekunder. Hasil
penelitian menunjukkan bahwa rasio NPL berpengaruh negatif dan signifikan
terhadap harga saham, CAR berpengaruh negatif dan tidak signifikan terhadap
harga saham, NIM berpengaruh positif dan signifikan terhadap harga saham dan
BOPO berpengaruh negatif dan tidak signifikan terhadap harga saham.

Kata Kunci: Non Performing Loan, Capital Adequacy Ratio, Net Interest
Margin, BOPO, Harga Saham.
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AN ANALYSIS OF THE INFLUENCE OF NPL, CAR, NIM, AND BOPO
ON STOCK PRICES IN BANKING SUB-SECTOR LISTED ON THE IDX IN
2017-2021
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Abstract

This study aims to analyze the effect of the ratios of NPL, CAR, NIM and BOPO
on stock prices in banking sub sector listed on the IDX for the 2017-2021 period
using annual data. The analysis in this study was carried out using SPSS software
version 25. The samples were selected using a purposive sampling method with a
total sample of 26 banking companies over a 5 year period to obtain 130 total
observation data. The data used in this research is secondary data. The results
showed that the NPL ratio had a negative and significant effect on stock prices,
CAR had a negative and insignificant effect on stock prices, NIM had a positive
and significant effect on stock prices and BOPO had a negative and insignificant
effect on stock prices.
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